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VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones Futuro IPC / Index Futures Options

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA Volatilidad Implicita IPC
VENCIMIENTO STRIKE PRICE CALL PUT
MATUDATE o000 VT CTETT 008 0008 Volatilidad Implicita al cierre de mes
. 0 . 0 . -U.
DC14 36500 32.89% 24.12% 0.958 -0.009 Octubre 2014
DC14 37000 31.31% 23.11% 0.956 -0.01 21% \
DC14 37500 29.73% 22.14% 0.952 -0.011 \
DC14 38000 28.15% 21.23% 0.951 -0.012 25% W \
DC14 38500 26.56% 20.36% 0.947 -0.015 \ \
DC14 39000 24.98% 19.56% 0.946 -0.019 23% N, \
DC14 39500 23.41% 18.80% 0.941 -0.025 L
DC14 40000 21.86% 18.07% 0.933 -0.029 21%
DC14 40500 20.36% 17.37% 0.923 -0.051
DC14 41000 18.94% 16.68% 0.913 -0.056 19% \,
DC14 41500 17.66% 16.03% 0.899 -0.072 L\ N\
DC14 42000 16.53% 15.39% 0.879 -0.104 179 p
DC14 42500 15.57% 14.75% 0.851 -0.137 LY o
DC14 43000 14.77% 14.10% 0.812 017 ‘! ’
DC14 43500 14.12% 13.47% 0.768 0.225 15% L v o
DC14 44000 13.60% 12.86% 0.693 -0.297 ‘\\ ™
DC14 44500 13.18% 12.32% 0.607 -0.382 13% -
DC14 45000 12.85% 11.93% 0519 0477 -.....’i -
DC14 45500 12.60% 11.80% 0.42 -0.581 11%
DC14 46000 12.44% 11.95% 0.316 0671
DC14 46500 12.38% 12.35% 0.315 -0.748 9%
DC14 47000 12.49% 12.93% 0.146 -0.788
DC14 47500 12.79% 13.62% 0.095 -0.856 79%
DC14 48000 13.34% 14.38% 0.059 -0.878 o6 o o o o o o o o o o o o o o
DC14 48500 14.16% 15.22% 0.037 -0.865 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8
DC14 49000 15.19% 16.12% 0.023 -0.957 ® &5 &8 8 2 ¥ 9 ¢ I3 & g 5 2 2 B
DC14 49500 16.37% 17.08% 0.015 -0.965
DC14 50000 17.60% 18.07% 0.142 -0.905 Strike Prices
==CALL =m=PUT

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month



FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA

VENCIMIENTO STRIKE PRICE

MATURITY DATE
DC14 10.50 35.90% 35.43% 1 0
DC14 11.00 33.29% 33.95% 1 0
DC14 11.50 30.98% 32.59% 1 -0.001
DC14 12.00 28.92% 31.33% 0.999 -0.002
DC14 12.50 27.09% 30.18% 0.998 -0.005
DC14 13.00 25.47% 29.14% 0 -0.011
DC14 13.50 24.03% 28.22% 0 -0.024
DC14 14.00 22.77% 27.41% 0 -0.047
DC14 14.50 21.66% 26.70% 0 -0.096
DC14 15.00 20.68% 26.11% 0 -0.145
DC14 15.50 19.83% 25.63% 0.932 -0.232
DC14 16.00 19.10% 25.26% 0.678 -0.353
DC14 16.50 18.47% 25.00% 0.515 -0.488
DC14 17.00 17.94% 24.85% 0.352 -0.628
DC14 17.50 17.50% 24.81% 0.215 -0.716
DC14 18.00 17.14% 24.88% 0.122 -0.838
DC14 18.50 16.86% 25.06% 0.056 -0.909
DC14 19.00 16.64% 25.36% 0.024 -0.96
DC14 19.50 16.50% 25.76% 0.009 -0.994
DC14 20.00 16.41% 26.28% 0.003 -1

FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA DELTA

VENCIMIENTO STRIKE PRICE CALL PUT CALL PUT

MATURITY DATE
DC14 13.00 34.43% 44.45% 0.983 -0.056
DC14 14.00 31.60% 35.00% 0.937 -0.072
DC14 15.00 29.36% 29.04% 0.832 -0.153
DC14 16.00 27.71% 25.92% 0.679 -0.322
DC14 17.00 26.64% 25.17% 0.431 -0.578
DC14 18.00 26.15% 26.39% 0.202 -0.826
DC14 19.00 26.24% 29.27% 0.095 -0.868
DC14 20.00 26.92% 33.55% 0.043 -0.949
DC14 21.00 28.18% 39.01% 0.017 -0.956
DC14 22.00 30.03% 45.50% 0.006 -0.961
DC14 23.00 32.46% 52.85% 0.002 -0.964

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month

VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones AMX L & CEMEX CPO / Stock Options
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FECHA DE

VENCIMIENTO
MATURITY DATE

FECHA DE
VENCIMIENTO
MATURITY DATE

DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14

PRECIO DE EJERCICIO
STRIKE PRICE

PRECIO DE EJERCICIO
STRIKE PRICE

80.00
82.00

VOLATILIDAD IMPLICITA

16.96%
17.21%
17.58%
18.06%
18.63%
19.29%
20.03%
20.84%
21.72%
22.65%
23.63%
24.67%
25.75%
26.87%
28.02%
29.21%
30.43%
31.68%

VOLATILIDAD IMPLICITA

CALL

27.54%
26.94%
26.40%
25.93%
25.53%
25.20%
24.94%
24.74%
24.61%
24.56%
24.56%
24.64%
24.79%
25.00%
25.28%

22.12%
22.81%
23.96%
25.51%
27.44%
29.70%
32.27%
35.11%
38.19%
41.51%
45.03%
48.74%
52.63%
56.67%
60.85%
65.17%
69.60%
74.15%

PUT

31.06%
29.68%
28.44%
27.34%
26.37%
25.55%
24.87%
24.32%
23.92%
23.65%
23.53%
23.54%
23.70%
23.99%
24.43%

DELTA

VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones WALMEX V & TLEVISA CPO / Stock Options

Volatilidad Implicita WALMEX

Volatilidad Implicita al cierre de mes

DELTA
CALL PUT 32.00%

0.98
0.967
0.954
0.921
0.874
0.824
0.762
0.676
0.595
0.507
0.415
0.326
0.248

0.18
0.179

-0.031
-0.046
-0.067
-0.096
-0.132
-0.181
-0.244
-0.319
-0.406
-0.502
-0.603

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month
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FECHA DE
VENCIMIENTO
MATURITY DATE

FECHA DE
VENCIMIENTO
MATURITY DATE

DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14

PRECIO DE EJERCICIO
STRIKE PRICE

36.00
38.00
40.00
42.00
44.00
46.00
48.00
50.00
52.00
54.00
56.00
58.00

PRECIO DE EJERCICIO
STRIKE PRICE
90

95
100
105
110
115
120
125
130
135
140
145
150
155

VOLATILIDAD IMPLICITA

CALL

35.16%
29.92%
26.02%
23.28%
21.54%
20.68%
20.58%
21.17%
22.36%
24.07%
26.26%
28.86%

VOLATILIDAD IMPLICITA

CALL

37.03%
32.81%
29.31%
26.46%
24.17%
22.37%
21.00%
20.02%
19.38%
19.04%
18.97%
19.15%
19.54%
20.14%

PUT

40.21%
34.82%
30.83%
28.06%
26.33%
25.52%
25.51%
26.21%
27.54%
29.41%
31.78%
34.59%

PUT

27.41%
26.12%
25.03%
24.12%
23.41%
22.89%
22.56%
22.43%
22.48%
22.73%
23.17%
23.80%
24.62%
25.63%

DELTA
CALL

0.875
0.861
0.84
0.812
0.773
0.722
0.662
0.585

PUT

-0.077
-0.102
-0.132
-0.178
-0.232
-0.295
-0.366
-0.444
-0.525
-0.601
-0.673
-0.731
-0.781
-0.819

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month

VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones GMEXICO B & FEMSA UBD | Stock Options
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FECHA DE
VENCIMIENTO
MATURITY DATE

DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14

FECHA DE
VENCIMIENTO
MATURITY DATE

DC14
DC14
DC14
DC14
DC14
DC14
DC14

PRECIO DE EJERCICIO
STRIKE PRICE

2400
2450
2500
2550
2600
2650
2700
2750
2800
2850
2900

PRECIO DE EJERCICIO
STRIKE PRICE

120.00
122.00
124.00
126.00
128.00
130.00
132.00

VOLATILIDAD IMPLICITA

CALL

11.40%
10.90%
10.40%
9.90%
9.40%
8.90%
8.40%
7.90%
7.40%
6.90%
6.40%

VOLATILIDAD IMPLICITA

CALL

18.35%
18.23%
18.15%
18.13%
18.15%
18.23%
18.35%

PUT

11.40%
10.90%
10.40%
9.90%
9.40%
8.90%
8.40%
7.90%
7.40%
6.90%
6.40%

PUT

18.43%
18.68%
18.75%
18.66%
18.40%
17.97%
17.37%

DELTA
ALL P

-0.001
-0.002
-0.007
-0.021
-0.058
-0.145
-0.311
-0.564
-0.858

-1

C uT
0.717 -0.288
0.63 -0.379
0.535 -0.474
0.438 -0.571
0.348 -0.665
0.267 -0.757
0.199 -0.844

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month

VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones ISHARES S&P & MEXTRAC | ETF’s Options
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FECHA DE
VENCIMIENTO

MATURITY DATE
DC14
DC14

DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14

FECHA DE
VENCIMIENTO
MATURITY DATE

DC14
DC14
DC14
DC14
DC14

PRECIO DE EJERCICIO
STRIKE PRICE

36.00
36.50

37.00
37.50
38.00
38.50
39.00
39.50
40.00
40.50
41.00
41.50
42.00
42.50
43.00
43.50
44.00
44.50
45.00
45.50
46.00
46.50
47.00
47.50
48.00
48.50
49.00
49.50
50.00

PRECIO DE EJERCICIO
STRIKE PRICE

24.00
26.00
28.00
30.00
32.00

VOLATILIDAD IMPLICITA

22.36%
21.43%

20.55%

19.72%
18.95%
18.23%
17.55%
16.92%
16.33%
15.79%
15.29%
14.82%
14.40%
14.01%
13.66%
13.35%
13.06%
12.81%
12.60%
12.41%
12.25%
12.12%
12.02%
11.94%
11.89%
11.87%
11.87%
11.89%
11.94%

VOLATILIDAD IMPLICITA

CALL

22.92%
22.82%
22.78%
22.77%
22.80%

37.37%
34.94%

32.64%

30.47%
28.42%
26.50%
24.72%
23.06%
21.53%
20.12%
18.85%
17.70%
16.68%
15.79%
15.03%
14.40%
13.89%
13.52%
13.27%
13.15%
13.16%
13.29%
13.56%
13.95%
14.47%
15.12%
15.90%
16.81%
17.84%

PUT

22.04%
21.91%
21.89%
21.91%
21.89%

CALL

0.703
0.335
0.092
0.015
0.002

DELTA

DELTA

-0.041
-0.041

-0.041

-0.041
-0.043
-0.044
-0.047
-0.051
-0.056
-0.062
-0.074
-0.089
-0.109
-0.139
-0.177
-0.23
-0.296
-0.376
-0.467
-0.563
-0.651
-0.802
-0.919

-0.995

-1
-1
-1

PUT

-0.294
-0.686
-0.95
-1
-1

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month

VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones NAFTRAC & BRTRAC | ETF’s Options
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FECHA DE

VENCIMIENTO
MATURITY DATE

DC14
DC14
DC14
DC14
DC14
DC14
DC14

DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14

PRECIO DE EJERCICIO

STRIKE PRICE

12.00
12.10
12.20
12.30
12.40
12.50
12.60

12.70
12.80
12.90
13.00
13.10
13.15
13.20
13.30
13.40
13.50
13.60
13.70
13.80
13.90
14.00

VOLATILIDAD IMPLICITA

11.06%

10.56%
9.96%
9.62%
9.19%
8.86%
8.61%

8.36%
8.12%
8.04%
7.95%
7.80%
7.81%
7.68%
7.68%
7.60%
7.42%
7.45%
7.42%
7.27T%
7.24%
7.25%

12.86%

12.54%
12.21%
11.83%
11.46%
11.11%
10.73%

10.32%
9.87%
9.47%
9.02%
8.51%
8.28%
7.97%
7.44%
6.79%
5.93%
5.02%
4.37%
3.43%
4.23%
4.96%

CALL

0.995

0.994
0.994
0.993
0.992
0.99
0.985

0.977
0.964
0.943
0.908
0.858
0.828
0.794
0.708
0.606
0.497
0.385
0.284
0.195
0.122
0.076

DELTA

-0.974
-0.981

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month

VOLATILIDAD IMPLICITA */ IMPLIED VOLATILITY
Opciones Délar | Currency Options

Volatilidad Implicita DEUA
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Volatilidad Implicita ATM de IPC

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

IPC / Equity Index Options

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015
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(| Ut

g DUt

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

Lo
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¥1-8u3-02
¥T-8u3-90
€1-010-€2C

¥T-10-0¢€
71-100-82
¥1-100-92
¥1-10-72
¥1-10-22
71-100-02
¥T-100-8T
¥1-100-9T
¥T-100-7T
¥1-100-2T
¥T-100-0T
¥1-100-80
¥1-190-90
¥T-100-70
71-190-20
¥1-des-0¢g
¥T1-dos-8g
y1-des-9z
y1-dos-vg
y1-des-zz

- @—ut

a—C gl DUt

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.



VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

América Mévil L / Individual Equity Options

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

¥1-10-L¢

¥1-190-02

YT-P0O-ET

f‘\-

¥1-190-90

¥T-d9S-62

yT-dos-zz

y1-dos-GT

¥1-dos-80

$T-d9S-T0

¥T-006v-G2

N\

v1-06v-8T

$T-00V-TT

#T-00v-+0

¥1-InC-8¢

Y1-Inc-1¢

yT-InC-v1

¥1-InC-L0

¥1-unc-0€

35.00%

30.00%

N
25.00% VTN

a

W N
20.00% S e

v1-unc-g¢

15.00%

¥1-190-0¢

w, ¥1-190-90
yT-dos-zz

¥T-d9S-80

¥T-06v-Gg

‘n-{‘-

v1-00v-TT

¥1-InC-8¢

WA

yT-InC-v1

kv Y1-unc-0g

Wy

yT-unc-91

¥1-unc-2o

yT-ReN-6T

vT-ReN-50

¥1-1qv-1¢

¥1-1av-L0

Y1-TeiN-¥¢

29.00%
28.00%
27.00%
26.00%
25.00%
24.00%
23.00%
22.00%
21.00%
20.00%
19.00%

(gl DUt

aCg| DUt

Serie Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

n.\Ji

T

T

&

28.00%

26.00%

24.00%

22.00%

20.00%

18.00%

—

[~

\

7\
/

L

28.00%
27.00%
26.00%
25.00%
24.00%
23.00%
22.00%
21.00%
20.00%
19.00%
18.00%

¥1-100-22
¥T-100-€T
¥T1-dos-6¢
yT-dos-GT
¥1-d9S-10
¥1-00v-8T
¥1-00v-10
vT-Inc-T2
¥T-InC-20
¥T-unc-€2
¥T-unC-60
vT-AeN-92
yT-ReN-gT
¥T-10v-8¢
YT-10v-1T
vT-TeN-TE
vT-TeN-LT
¥T-TeN-€0
v1-994-LT
¥1-094-€0
¥T-8U3-02
¥T-8U3-90
€1-010-€2

¥T-10-0€
¥1-190-82
¥T-90-92
¥1-100-72
¥1-100-22
¥T1-10-02
#T-100-8T
#1-100-9T
¥T-100-7T
#1-100-2T
¥T-10-0T
#1-190-80
#1-100-90
¥T-190-70
#1-100-20
¥T-d9S-0¢g
¥1-d9S-82
¥T-do9s-9¢2
yT-09S-1Z
y1-dos-zz

(gl @—ut

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.



VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Cemex CPO / Individual Equity Options

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

38.00%

33.00%

28.00%

23.00%

18.00%

7110022
¥1-10-02
¥T-100-€T
¥1-190-90
yT1-dos-62
y1-das-ze
¥1-d9S-GT
¥1-d9S-80
¥T1-das-T0
¥T-0bv-Gg
¥T-0Bv-8T
¥T-06v-TT
¥T-06v-10
¥T-InC-82
¥T-Inc-TZ
YT-INC-yT
¥T-INC-L0
¥T-unc-0€

v1-unc-g¢

¥1-190-0¢

¥1-190-90

yT-dos-zz

¥T-d9S-80

VVI.

¥1-0Bv-gg

¥T1-0by-TT

¥1-InC-8¢

YT-InC-¥T

1-unc-0€

¥1-unc-91

¥1-unc-¢o

yT-Ren-6T

yT-ReN-50

¥1-19v-1¢

¥1-1av-L0

V1-TeN-v¢

34.00%

32.00%

30.00%

28.00%

26.00%

24.00%

22.00%

20.00%

@—pUT

@ CALL

@—pUT

e CALL

Serie Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015/ Maturity September 2015

36.00%
34.00%
32.00%
30.00%
28.00%
26.00%
24.00%
22.00%
20.00%
18.00%

N
[

.-/’Jﬂ \

S

7

40.00%

35.00%

30.00%

25.00%

20.00%

15.00%

7110022
¥T-100-€T
y1-dos-62
¥1-das-GT
¥1-09S-T0
71-00v-8T
¥1-0Bv-10
¥T-InC-T2
¥1-InC-20
yT-unc-€2
¥T-unc-60
vT-AeN-92
yT-ReN-2T
¥T-19v-8¢
vT-10v-vT
yT-TeiN-Te
yT-JeN-2T
$T-1eN-€0
¥T-094-LT
¥1-994-€0
¥1-8u3-02
¥1-8u3-90
€1-013-€¢

¥T-10-0€
71-100-8¢2
¥1-100-92
¥1-100-72
¥1-100-22
#1-100-02
¥1-100-8T
¥T1-100-9T
71-100-7T
¥T1-100-2T
¥T1-100-0T
¥1-100-80
71-190-90
¥T1-10-70
¥1-100-20
¥1-das-0g
¥1-d9s-82
¥1-das-9z
y1-das-vg
y1-das-zeg

P YT

@ CALL

a—pUT

eCALL

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Walmex V / Individual Equity Options

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

NS

'\v\/\«_./*i‘-kv\eﬂ'\_,\!v\v ™~

o

28.00%

26.00%

24.00%

22.00% -

20.00% AN

18.00%

16.00%
14.00%

¥1-100-L2
¥1-100-02
¥T-100-€T
¥1-190-90
71-d9s-62
y1-das-ze
yT1-dos-GT
¥1-das-80
¥1-d9S-10
¥T1-0bv-G2
¥T1-0bv-8T
¥T-0Bv-TT
¥1-00v-10
vT-Inc-82

¥T-INC-T2

YT-INC-¥T

¥T-InC-20

¥T-unc-0€

v1-unc-ge

¥1-190-0¢

o

¥1-190-90

yT-dos-zz

W~

$1-d9S-80

o

v1-0bv-g2

$T-00v-TT

¥1-InC-82

YT-InC-¥1

M,

/ I\rw’\f

¥1-unc-0g

yT-unc-91

¥1-unc-co

yT-ReN-6T

¥1-Aen-G0

|

v1-1av-1¢

¥1-19v-L0

28.00%

N v

VT1-renN-v¢

26.00%

24.00%

22.00%

20.00%

18.00%

16.00%

@—PUT

@ CALL

=P UT

e CALL

Serie Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

Y1-10-L¢

+ VT-10-€T

v1-des-6¢

¥T-d9S-GT
¥1-d8s-T0

A

¥T-00v-8T

¥T-006v-70

v1-Inc-T¢

¥1-InC-L0

y1-unc-ge

¥1-unc-60
vT-ReiN-92

T

yT-ReN-ZT
¥T-10v-82

YT-1Qv-v1

Y1-leN-TE

Y1-1eN-LT

V1-leN-€0

¥1-094-LT
¥1-094-€0

¥1-8u3-0¢

¥1-9u3-90

m!

€1-0la-e¢

30.00%

28.00%

26.00%

24.00%

22.00%

20.00%

18.00%
16.00%

-

N

¥1-10-0€

¥1-190-8¢

¥1-190-9¢

Y1-R0-ve

Y1-10-¢¢

a

¥1-10-0¢

¥1-10-8T

¥1-10-9T

V110071

YT-P0-¢CT

Y1-10-0T

¥1-190-80

\_/

¥1-190-90

Y1-10-70

¥1-190-¢0

$T-dos-0g

$T-dos-82

$T-des-9z

¥T-d8S-12

>N

-

y1-das-ze

31.00%

29.00%

27.00%

25.00%

23.00%

21.00%

19.00%

17.00%

—PUT

e CALL

—PUT

@ CALL

*Calculada con precios de Liguidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Naftrac 02 / Index Tracking Stock Option

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

~
L
L h,
¢ F\
.v
P,
ﬂ\ N\
,V
2 ¢
- - - - - N
S © & © © o o
S <o <o o o o o9
o © N~ © w < o
e e i =
N
{
)
—=
—
'
P d
S
£ 7
R E XX
S & & © & & & & & ©
© © © 9 9 9 9o 9o 9o 9
4 S o © ~N 6 18 < M o
N & & d o o d o o o

¥1-100-22
¥T1-10-02
#T-100-€T
#1-100-90
¥1-dos-62
y1-dos-ze
$T-09S-GT
$T1-095-80
$T1-09S-T0
yT1-0bv-Gg
¥1-0Bv-8T
¥T-00v-TT
¥1-00v-+0
¥1-InC-82
¥T-InC-T2
$T-INC-4T
¥T-InC-20
¥T-unc-0€

yT-unc-€e

¥1-100-22
¥1-100-02
¥T-100-€T
¥T1-190-90
yT-09S-62
y1-das-zz
yT-09S-GT
¥T-09S-80
¥T-09S-T0
¥1-0by-G2
¥T-06v-8T
¥T-06V-TT
¥1-06v-+0
¥T-Inc-82
yT-Inc-12
yT-INC-1T
¥T-INC-L0
¥T-unc-0g
y1I-unc-€2
¥1-unC-97
$T-UnC-60
¥1-unc-Z0
¥T-AeN-92
yT-ReN-6T
yT-ReN-ZT
¥T-AeN-G0
yT-10v-82
yT-10v-T2
YT-1av-¥T
yT-10v-20
yT-1eN-TE
YT-TeN-vZ

—PUT

@ CALL

e PUT

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

L ¥1-100-L¢
- VT-100-€T
v1-das-62

- ¥T1-d9S-GT
- ¥T-des-10
¥T-06v-8T

¥T-06v-70

v1-InC-TC

¥T-InC-L0

vT-unc-ge

1-unc-60

v1-ReiN-92

W

vT-ReN-2T

¥1-1av-8¢

1-19v-v1

V1-1eN-TE

‘\

V1-1TeN-LT

Hk‘ \/

V1-1eN-€0

¥1-094-LT

¥1-094-€0

¥1-8u3-02

¥1-8u3-90

ﬂL‘J

€1-0la-¢€¢

22.00%
21.00%
20.00%

19.00% -+
18.00%

17.00% -
16.00%
15.00%
14.00%
13.00%
12.00%

=T\

25.00%

23.00%

21.00%

19.00%

17.00%

15.00%

13.00%

11.00%

9.00%

v1-10-0€
1-190-8¢
Y1-190-9¢
YT1-P0-v¢

Y1-10-¢¢

¥T400-0¢

#1-100-81
¥T-10-9T
$T-100-7T
YI-100-¢T
#1-100-0T
#1-100-80
#T-190-90
¥T-190-70
#T-190-20
¥1-dos-0¢g
¥1-dos-82
¥T-d9S-9¢2
yT-d9S-12

yT-dos-zz

—PUT

@ CALL

emmmCALL e==—=pUT

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Tlevisa CPO / Tlevisa CPO Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

t
X 2 2 X2 8 R
o o o o o o o o
S 8§ 3 & & 5 & &
[ee] ~ © [Te} < (¢} N —
N o d d N N N
—
L . V
-
t
S - S S-S S -
o o o o o o o o
e @ 9o 9o 9o o o @
@ ~ © wn < ™ N —
N ~N N N N N N N

¥1-100-L2
¥T1-10-02
¥T-100-€T
¥1-190-90
y1-dos-6¢
y1-das-ge
¥1-09S-GT
71-d9S-80
¥1-das-T0
y1-0bv-Gg
¥1-00v-8T
¥1-00v-TT
¥1-06v-+0
¥T-InC-82
yI-InC-T2
vI-InC-vT
¥T-InC-20
¥T-unc-0g

y1-unc-€e

¥1-100-02
71-190-90
y1-des-ze
¥1-das-80
¥T-0bv-Gg
¥1-00v-TT
¥T-INC-82
YT-INC-4T
¥T-unc-0g
¥T-unc-91
¥T-unc-20
vT-ReN-6T
¥T-ReN-50
YT-10v-T2
YT-10v-L0

v1-TeN-v2

—PUT

@ CALL

@—pUT

e CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

28.00%
27.00%
26.00%
25.00% -
24.00%
23.00%
22.00%
21.00%
20.00%

$1-100-L2
YT-100-€T
y1-das-62
y1-das-GT
¥1-09S-T0
71-00v-8T
¥1-00v-70
yT-InC-T2
¥T-InC-20
yT-unc-€z
¥T-unc-60
vT-AeN-92
vT-ReN-2T
vT-10v-8¢
vT-10v-vT
PT-1eN-TE
YT-JeN-2T
¥T-TeN-€0
¥T-094-LT
¥T-094-€0
¥1-8u3-02
¥1-8u3-90
€1-010-€C

¥1-190-0€

N

Y1-190-8¢

¥1-190-9¢

ra

Y1-00-1v¢

¥1-10-¢¢

¥1-190-02

A

¥1-10-8T

7 L\

¥1-10-9T

Y1071

¥1-10-¢T

¥1-190-0T

Y1-190-80

¥1-190-90

¥1-10-70

¥1-190-¢0

¥T-09S-0€

yT-d9s-82

¥T-d9S-92

¥1-das-v¢

v1-das-zeg

28.00%
27.00%
26.00%
25.00%
24.00%
23.00%
22.00%
21.00%
20.00%
19.00%
18.00%

@—PUT

e CALL

@—pUT

@ CALL

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Gmexico B / Gmexico B Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

La
-y

Y1-00-L¢

¥1-190-02

Y1-10-€T

¥1-190-90

AN

¥1-dos-6¢

pT-dos-zz

$T-d9S-GT

¥1-dos-80

¥1-das-10

yT-00v-G2

#T-00v-8T

$T-00v-TT

e N

¥1-06v-0

¥1-Inc-8¢

vT-InC-T¢

vT-InC-vT

¥1-InC-L0

¥1-unc-0g

v1-unc-g¢

36.00%

34.00%

32.00%

30.00% f

28.00%

26.00%

24.00%

22.00%

20.00%

A

=

M,

33.00%

o LN
-4

"\ vV

31.00%

29.00%

27.00%

25.00%

23.00%

21.00%

¥1-100-02
¥T1-190-90
y1-dos-zg
#T1-095-80
¥T1-0bv-G2
$T-06v-TT
¥T-InC-82
yT-InC-vT
¥T-unc-0€
¥T-unc-91
¥T-unc-20
vT-Ren-6T
7T-ReiN-50
$T-10v-T2
$T-10v-L0

V1-ren-vZ

—PUT

@ CALL

—PUT

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Ay

26.00% -

Serie de Septiembre 2015 / Maturity September 2015

32.00%

30.00%

28.00%

24.00%

22.00%

20.00%

Y1-100-L2
Y1-10-€T
¥T1-das-6¢
¥T1-das-GT
¥T1-das-T0
¥T-06v-8T
¥T-06v-10
v1-InC-T¢

vT-Inc-L0

y1-unc-€e
¥1-Unc-60

em=mPUT

v1-ken-9z
vT-ReN-2T
¥T-19v-8¢
¥T-10v-1T

@ CALL

V1-ren-T1e
vT-1eN-LT
v1-1eN-€0
¥1-094-L1
¥1-094-€0
¥1-93u3-0¢
¥1-8u3-90
€1-01d-€¢

\

¥1-190-0€

TN

¥1-190-8¢

Y1-100-9¢

Y1-10-1v¢

¥1-10-¢¢

¥1-190-0¢

¥1-190-8T

/ h\ P e

¥1-190-9T

YT- P01

¥1-10-¢T

¥1-190-0T

¥1-190-80

¥1-190-90

Y1-10-v0

¥1-190-20

¥1-das-0g

yT-dos-8g

yT-dos-9z

A

yT-d9S-v2

~/

>

yT-dos-zz

32.00%

30.00%

28.00%

26.00%

24.00%

22.00%

20.00%

—PUT

e==CALL

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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15

Serie de Marzo 2015 / Maturity March 2015

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*
Mextrac / Index Tracking Stock Option

19.70%

19.50%

19.30%

19.10%

2

18.90%

18.70%
18.50% -

!

-

18.30%

=r
r

18.10%

17.90%

24-Mar-14

Serie de Septiembre 2015 / Maturity September 2015

07-Abr-14

21-Abr-14
05-May-14
19-May-14
02-Jun-14
16-Jun-14
30-Jun-14
14-Jul-14
28-Jul-14
11-Ago-14
25-Ago-14
08-Sep-14

emmmCALL  e===pUT

22-Sep-14

06-Oct-14

20-Oct-14

18.80%

18.70%

18.60%

18.50%

18.40%

18.30%

18.20%
18.10%
18.00%

N
)

22-Sep-14

24-Sep-14
26-Sep-14
28-Sep-14
30-Sep-14
02-Oct-14
04-Oct-14
06-Oct-14
08-Oct-14
10-Oct-14
12-Oct-14
14-Oct-14
16-Oct-14
18-Oct-14
20-Oct-14

e CALL  es=—=pUT

22-Oct-14

24-Oct-14

26-Oct-14

28-Oct-14

30-Oct-14

19.00%
18.90%
18.80%
18.70%
18.60%
18.50%
18.40%
18.30%
18.20%
18.10%
18.00%

20.00%
19.80%
19.60%
19.40%
19.20%
19.00%
18.80%
18.60%
18.40%
18.20%
18.00%

Serie de Junio 2015 / Maturity June 2015

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Brtrac / Index Tracking Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015
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¥1-100-12
¥1-100-02
¥T-100-€T
¥1-190-90
¥1-das-6¢
y1-dos-ze
¥1-d9S-GT
¥1-d9S-80
¥T1-das-T0
¥T-0Bv-Gg
¥T-0Bv-8T
¥T-0Bv-TT
¥T-06v-10
¥T-INC-82
¥T-INC-T
$T-INC-HT
¥T-InC-20
¥T-unc-0€
yT-unc-€2

¥T-100-02
#1-190-90
y1-dos-z¢
¥1-d9S-80
¥T-0bv-Gg
¥T1-00v-TT
vT-INC-82
YT-INC-¥T
¥T-unc-0€
$T-unc-91
¥T-unc-20
vT-ReN-6T
vT-AeN-G0
PT-10v-TC
¥T-10v-L0

v1-TeiN-v¢

—put

Serie de Diciembre 2014 / Maturity December 2014

LTl

| @)Ut

Serie de Septiembre 2015 / Maturity September 2015

LA

23.40%

23.20%
23.00%
22.80%

22.60%

22.40%
22.20%

22.00%
21.80%

¥T-100-22
¥T-100-€T
¥T1-d9S-62
$T-09S-GT
¥1-d9S-10
¥T-06v-8T
¥T-06v-10
¥T-InC-T2
$T-InC-20
¥T-unc-€2
¥T-unc-60
v1-Aen-9z
vT-ReN-2T
¥T-10v-8¢C
$T-40V-1T
YT-TeN-TE
vT-TeN-LT
YT-JeN-€0
¥T-994-LT
¥T-094-€0
$T-8U3-02
¥T-8u3-90
€1-010-€¢C

P
v 4

1-190-0€

YT-10-8¢

Y1-00-9¢

V1-10-v¢

¥1-10-¢¢

¥1-190-0¢

¥1-100-81

Y1-100-9T

VI-00-vT

Y1-100-¢T

¥1-10-0T

¥1-190-80

¥1-190-90

1-10-v0

1-10-¢0

¥T-d9s-0¢

yT-d9s-82

¥T-d9S-92

yT-dos-vz

y1-des-zz

23.20%
23.00%
22.80%
22.60%
22.40%
22.20%
22.00%
21.80%
21.60%
21.40%
21.20%

(gl @—ut

LTl DUt

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.

16



VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Dolar/ U.S. Dollar Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

Il

10.50%

10.00% -

9.50%

9.00%

8.50%

8.00%

7.50%

7.00%

s

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

6.00%

71-100-82
¥1-100-12
¥T-100-7T
71-190-20
¥1-dos-0¢g
yT-dos-gg
¥1-des-9T
¥1-d9S-60
¥T1-das-20
¥T-06v-92
¥T-00v-6T
¥1-00v-2T
¥T-0Bv-50
vT-INC-62

vT-Inc-¢g

¥T-INC-GT

¥T-INC-80

¥1-InC-TO

yT-unc-vg

yT-unc-,LT

¥1-10-82
¥1-100-7T
¥T-dos-0g
¥T-dos-9T
¥1-d9s-20
¥T-0bv-6T
¥T-0Bv-50
vT-Inc-¢eg
¥1-INC-80
yT-unc-vg
¥T-unc-0T
vT-Ren-22
yT-ReN-€T
YT-19v-62
vT-19v-GT
¥T-19v-TO

VT1-1leN-8T

—PUT

@ CALL

@—PUT

e CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

17.00%

15.00%

13.00%

11.00%

9.00%

7.00%

5.00%

¥T1-100-12
¥T-10-20
¥T-dos-g¢
¥1-d9S-60
¥1-00v-92
$T1-06v-2T
¥1-INC-62
¥T-INC-ST
$T-InC-TO
yT-ung-LT
¥T-unc-€0
¥T-AeN-0z
¥T-AeN-90
$T-10v-2C
¥T-10v-80
¥T-TeN-GZ
¥T-JeN-TT
¥1-994-G2
$T-994-TT
¥T-9u3-82
yT-8u3-yT
€1-01Q-TE
€1-01Q-LT

Y1-10-1€

/\

Y1-10-6¢

\

V, ¥1-190-22

¥1-10-G¢

\

¥1-10-€¢

¥1-10-1¢

¥1-100-6T

Y1-P0-LT

¥1-10-5T

Vv

V1-10-€T

Y1-10-1T

¥1-190-60

¥1-190-L0

¥1-10-50

¥1-10-€0

¥1-10-10

NA SN

v1-des-6¢

yT-dos-/2

T\

yT-dos-52

yT-dos-€2

yT-dos-TZ

¥1-des-6T

v1-des-LT

8.00%

7.50%

7.00%

6.50%

6.00%

5.50%

5.00%

@m—PUT

@ CALL

em=mCALL e===pUT

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Femsa UBD / Femsa UBD Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

\|
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¥T-06v-G2

¥1-00v-8T

¥T-06V-TT

¥T-06v-70

v1-InC-8¢

¥1-InC-T¢

Y1-InC-¥T

v1-Inc-2L0

¥1-unc-0¢

29.00%

27.00%

21.00%

¥T-unc-g¢

19.00%

Y1-10-0¢

¥1-190-90
- y1-des-ze

¥1-des-80

y1-0bv-g¢

$T-00v-TT

v1-InC-8¢

vT-INC-¥T

¥T-unc-0€

yT-unc-91

1-unc-co

vT-ReN-6T

¥1-Aen-G0

¥1-1Qv-T1¢

L

¥1-10v-L0

27.00%

26.00%
25.00%
24.00%
23.00%
22.00%
21.00%

20.00%

v1-1eN-v¢

19.00%

—PUT

@ CALL

P YT

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015
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¥T-100-22
YT-00-€T
¥T-dos-6¢2
$T-09S-GT
¥T1-d9S-T0
#T-06v-8T
¥T-06v-10
¥T-InC-T2
¥T-InC-L0
yT-unc-€2
¥T-unc-60
vT-Aen-9z
vT-ReN-2T
¥T-10v-82
PT-19v-1T
yT-JeN-TE
YT-JeN-2T
¥T-1eN-€0
¥1-094-LT
¥T-094-€0
$T-9U3-02
#T-8u3-90
€1-010-€¢

¥T-100-0¢€
71-100-82
71-190-92
710072
¥1-100-22
¥1-100-02
¥1-100-8T
7T-10-9T
¥T-100-vT
¥1-100-2T
7T-10-0T
¥1-100-80
#T-10-90
719070
¥1-100-20
¥1-09S-0¢
y1-das-8g
y1-das-9z
y1-d9s-vg
y1-des-ze

—PUT

@ CALL

@—pUT

e CALL

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

iShares S&P / Index Tracking Stock Option

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015
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A

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

"'"1' vt "\.\

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

¥1-100-12
¥1-190-02
#T-100-€T
#T1-190-90
y1-09S-62
y1-dos-ze
¥T-dos-GT
¥1-das-80
¥1-das-T0
¥1-00v-Gg
¥T1-00v-8T
$T-00v-TT
#T1-00v-10
¥T-InC-82
yT-InC-T2
$T-INC-4T
¥T-InC-L0
¥T-unc-0€

v1-unc-g¢

¥1-100-22
¥1-100-02
¥T-100-€T
¥T1-190-90
yT-09S-62
y1-das-zz
yT-09S-GT
¥T-09S-80
¥T-09S-T0
¥1-0by-G2
¥T-06v-8T
¥T-06V-TT
¥1-06v-70
¥T-Inc-82
yT-Inc-12
yT-INC-1T
¥T-INC-L0
¥T-unc-0g
yT-unc-€2
¥1-unC-97
$T-UnC-60
¥1-unc-Z0
¥T-AeN-92
yT-ReN-6T
yT-ReN-ZT
¥T-AeN-G0
yT-10v-82
yT-10v-T2
YT-1av-¥T
yT-10v-20
yT-1eN-TE
YT-TeN-vZ

emmmCALL es=—=pPUT

T

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

YT1-100-L¢
YT-P0-€T

- y1-des-62
yT-09S-GT

- ¥T1-d8s-10
¥T-06v-8T

¥T-06v-70

vT-InC-T¢

¥1-InC-L0

vT-unc-ge

v1-unc-60

v1-Aen-9z

vT-ReN-2T

¥1-1av-8¢

Y1-1Qv-vT
V1-1eN-TE

VT-1TeN-LT

V1-JeN-€0

21.50%

v1-094-L1

¥1-094-€0

¥1-8u3-0¢

¥1-8u3-90

€1-91d-€¢

19.50%

17.50%

15.50%

13.50%

11.50%

9.50%

7.50%

\

/
—

10.50%

10.00%

9.50%

9.00%

8.50%

8.00%

7.50%

v1-10-0€
1-190-8¢
1-190-9¢
YT1-P0-v¢

Y1-10-¢¢

¥T400-02

#1-100-81
¥T-100-9T
$T-100-7T
YI-100-¢T
#1-100-0T
¥T-10-80
#T-190-90
¥T-190-70
#T-190-20
¥1-dos-0¢g
¥1-dos-82
¥T-d9S-9¢2
yT-d9S-12

yT-dos-zz

e CALL es=—pUT

emmmCALL e==—=pUT

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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Volatilidad Implicita diaria de las series ATM del
Vencimiento més cercano /
Nearest Maturity Implied Volatility

VOLATILIDAD IMPLICITA ATM DIARIA AL VENCIMIENTO MAS CERCANO/
DAILY ATM NEAREST MATURITY IMPLIED VOLATILITY*
IPC - América Movil L - Cemex CPO - GMexico B/ Index and Equity Options

Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility

IPC AMERICA MOVIL L
74.00% 90.00%
64.00% 80.00%
70.00%
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60.00% & | l
44.00% 50.00% 1| |
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@ CALL P UT @ CALL P UT
Volatilidad Implicita diaria de las series ATM del Volatilidad Implicita diaria de las series ATM del
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Nearest Maturity Implied Volatility Nearest Maturity Implied Volatility
CEMEX CPO GMEXICO B
120.00% 92.00%
L 82.00%
100.00%
72.00%
80.00% I 62.00% - .
60.00% - - | a | 52.00% - [
42.00% -
40.00% ﬂ o
32.00%
0,
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23 Qo3 8ARRNLEELEIAIIEIQLAIRESERSE ST 28 8c°83333°33883°38883¢° 3
@ CALL P UT emmmCALL es=—pUT

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.



Volatilidad Implicita diaria de las series ATM del
Vencimiento més cercano /
Nearest Maturity Implied Volatility

VOLATILIDAD IMPLICITA ATM DIARIA AL VENCIMIENTO MAS CERCANO/

DAILY ATM NEAREST MATURITY IMPLIED VOLATILITY*
Tlevisa CPO — Walmex V - Femsa UBD - Ddélar/ Equity and Currency Options

TLEVISA CPO
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@m=CALL  es==PUT
Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
FEMSA UBD
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e CALL  es—pyT
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60.00%
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30.00%

20.00%

10.00%

30.00%

25.00%

20.00%

15.00%

10.00%

5.00%

Volatilidad Implicita diaria de las series ATM del
Vencimiento més cercano /
Nearest Maturity Implied Volatility
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@ CALL e—PUT
Volatilidad Implicita diaria de las series ATM del
Vencimiento més cercano /
Nearest Maturity Implied Volatility
DOLAR
v
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e===CALL  es===pUT

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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22

52.00%

42.00%

32.00%

22.00%

12.00%

2.00%

27.00%
25.00%
23.00%
21.00%
19.00%
17.00%
15.00%
13.00%
11.00%

9.00%

7.00%

Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility

VOLATILIDAD IMPLICITA ATM DIARIA AL VENCIMIENTO MAS CERCANO/
DAILY ATM NEAREST MATURITY IMPLIED VOLATILITY*
Naftrac 02 — Brtrac — iShares S&P - Mextrac / Index Tracking Stock Options

NAFTRAC 02
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emmmCALL  es==pUT

Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility

ISHARES S&P
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emmnCALL  es==pyUT
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Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
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emmmCALL  es==pUT
Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
MEXTRAC
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emmCALL  es==pUT

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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La informacién contenida en los Indicadores del Mercado de Productos Derivados, en su version mensual
‘Resumen y Analisis Operativo” esta elaborado con técnicas confiables, utilizando la informacién mas oportuna
disponible. No obstante lo anterior, MexDer, Mercado Mexicano de Derivados, S.A de C. V., no se hace
responsable por eventuales errores tipograficos o de captura que puedan ser publicados, ni se hace
responsable por el uso o interpretacion que terceros pudieran hacer por la informacion publicada. Las
decisiones de compra o venta de productos derivados basadas en la informacion contenida en las graficas,
textos v cuadros de los Indicadores del Mercado de Productos Derivados, son responsabilidad exclusiva del
lector, por lo que dicha informacion no debe ser considerada como recomendacion de compra o venta de
alguno de los instrumentos que aqui se publican.

Indicadores del Mercado de Productos Derivados- Resumen y Analisis Operativo, es una publicacion mensual,
editada por MexDer, Mercado Mexicano de Derivados, S. A& de C_ V. Paseo de la Reforma Mo. 255, Colonia
Cuauhtémoc, C. P 06500, México D. F., Tel. 5§ 342-9900.

Editor Responsable: Mercado Mexicano de Derivados S A de CV. Mo. de Reserva al titulo en Derechos de
Autor 04-2002-101715312200-203.

Para cualquier comentario y/o sugerencia dirigirse con:
Francisco Javier Sanchez Torres

Estadistica de Derivados MexDer

Tel. (5255) 5342-9954

fsanchezt@mexder.com

' :lMexDer



