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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 TR W 00 0100 Volatilidad Implicita al cierre de mes
. 0 . 0 . -U. H
SP14 36500 16.94% 21.06% 0.891 0.115 Septiembre 2014
SP14 37000 16.69% 20.70% 0.882 0.125 21%
SP14 37500 16.44% 20.35% 0.871 -0.136
SP14 38000 16.19% 19.98% 0.86 -0.147 25%
SP14 38500 15.94% 19.61% 0.847 -0.159
SP14 39000 15.69% 19.23% 0.833 -0.172 23%
SP14 39500 15.45% 18.84% 0.818 -0.186
SP14 40000 15.21% 18.44% 0.801 -0.201 219% B
SP14 40500 14.97% 18.03% 0.783 0217 gy
SP14 41000 14.73% 17.61% 0.764 -0.234 19% “‘
SP14 41500 14.50% 17.17% 0.742 -0.252 Wy
SP14 42000 14.29% 16.73% 0.719 0271 17% Wy Lt
SP14 42500 14.09% 16.28% 0.694 -0.292 ~—— -y pe
SP14 43000 13.90% 15.82% 0.668 0314 . b\ ” 4
SP14 43500 13.75% 15.34% 0.639 -0.337 15% ~— e ud
SP14 44000 13.63% 14.86% 0.61 -0.363 " ~7]
SP14 44500 13.57% 14.37% 0.579 -0.39 13% N~
SP14 45000 13.61% 13.87% 0.547 -0.42 hed
SP14 45500 13.77% 13.39% 0.516 -0.451 11%
SP14 46000 14.11% 12.93% 0.486 -0.485
SP14 46500 14.64% 12.53% 0.459 -0.521 9%
SP14 47000 15.22% 12.31% 0.434 -0.556
SP14 47500 15.76% 12.56% 0.412 -0.586 79%
SP14 48000 16.23% 13.14% 0.391 -0.609 o6 o o o o o o o o o o o o o o
SP14 48500 16.66% 13.72% 0.371 -0.63 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8
SP14 49000 17.04% 14.25% 0.353 -0.649 ® &5 &8 8 2 ¥ 9 ¢ I3 & g 5 2 2 B
SP14 49500 17.38% 14.76% 0.335 -0.666
SP14 50000 17.69% 15.23% 0.318 -0.682 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



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

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Volatilidad Implicita AMERICA MOVIL L
VENCIMIENTO STRIKE PRICE
MATUDATE 050 S e o s Volatilidad Implicita al cierre de mes
. . 0 . 0 . =U. .
SP14 11.00 24.66% 30.49% 0.98 -0.044 s0% Septiembre 2014
SP14 11.50 24.16% 29.51% 0.972 -0.055
SP14 12.00 23.68% 28.61% 0.96 -0.069 45%
SP14 12.50 23.23% 27.80% 0.945 -0.085 20%
SP14 13.00 22.80% 27.06% 0.927 -0.106
SP14 13.50 22.41% 26.40% 0.903 -0.13 35%
SP14 14.00 22.03% 25.83% 0.876 -0.16 [
SP14 14.50 21.69% 25.33% 0.841 -0.195 30% "‘"l--...._
SP14 15.00 21.37% 24.92% 0.803 -0.233 25% e e g
SP14 15.50 21.08% 24.58% 0.758 -0.276 20% MAARAERan o . - ol
SP14 16.00 20.82% 24.32% 0.71 -0.323 Bl Bl B
SP14 16.50 20.58% 24.15% 0.657 -0.373 15%
SP14 17.00 20.37% 24.05% 0.601 -0.426 10%
SP14 17.50 20.19% 24.04% 0.544 -0.48 o 0o 0o 0o 0o 0o o000 0 0 o0 00 0000 o
SP14 18.00 20.03% 24.10% 0.488 -0.532 R A - B T - R A S - T -
SP14 18.50 19.90% 24.24% 0.431 -0.582 A Hd =d =@ =@ @3 =@ @ @4 =@ =@ =@ =3 =3 =@ @3 «\A3A @3 -«
SP14 19.00 19.80% 24.47% 0.376 -0.63 L
SP14 19.50 19.72% 24.77% 0.324 -0.679 Strike Prices
SP14 20.00 19.67% 25.16% 0.279 -0.719 agus CALL «=l=PUT
Volatilidad Implicita CEMEX
Volatilidad Implicita al cierre de mes
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA Septiembre 2014
VENCIMIENTO STRIKE PRICE CALL PUT CALL PUT 35.00%
MATURITY DATE
SP14 13.00 31.91% 27.86% 0.883 -0.087 30.00%
SP14 14.00 28.41% 26.08% 0.851 -0.134
SP14 15.00 25.76% 24.63% 0.816 -0.194 B
SP14 16.00 23.79% 23.50% 0.741 -0.272 25.00%
SP14 17.00 22.41% 22.69% 0.652 -0.368 . —
SP14 18.00 21.52% 22.21% 0.553 -0.479 20.00% ==
SP14 19.00 21.04% 22.06% 0.452 -0.597
SP14 20.00 20.91% 22.22% 0.353 0.72
SP14 21.00 21.08% 22.72% 0.262 -0.775 15.00%
SP14 22.00 21.52% 23.53% 0.188 -0.85
SP14 23.00 22.18% 24.67% 0.189 -0.918 10.00%
g 8 8 8 8 8 8 &8 & 8 8§
3 3 = = r 3 3 5 b} N Q

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month
Strike Prices
e==CALL =@=pPUT



FECHA DE

VENCIMIENTO
MATURITY DATE

FECHA DE
VENCIMIENTO
MATURITY DATE

SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14

PRECIO DE EJERCICIO
STRIKE PRICE

PRECIO DE EJERCICIO
STRIKE PRICE

80.00
82.00

VOLATILIDAD IMPLICITA

15.92%
16.47%
16.94%
17.34%
17.67%
17.93%
18.12%
18.23%
18.27%
18.25%
18.15%
17.98%
17.74%
17.43%
17.04%
16.59%
16.06%
15.46%

VOLATILIDAD IMPLICITA

CALL

27.53%
26.35%
25.32%
24.44%
23.72%
23.15%
22.73%
22.46%
22.35%
22.38%
22.57%
22.92%
23.41%
24.06%
24.86%

26.65%
26.17%
25.82%
25.57%
25.42%
25.36%
25.37%
25.46%
25.62%
25.83%
26.11%
26.43%
26.80%
27.22%
27.68%
28.17%
28.70%
29.26%

PUT

25.76%
25.21%
24.77%
24.45%
24.22%
24.08%
24.04%
24.07%
24.18%
24.37%
24.62%
24.93%
25.31%
25.74%
26.22%

DELTA

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

Volatilidad Implicita WALMEX

Volatilidad Implicita al cierre de mes
Septiembre 2014

DELTA
CALL PUT 32.00%

0.77
0.747
0.721
0.692

0.66
0.624
0.587
0.549

0.51
0.473
0.435
0.399
0.384
0.357
0.332

-0.229
-0.257

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

35.00%
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Strike Prices
e CALL ==pPUT
Volatilidad Implicita TLEVISA
Volatilidad Implicita al cierre de mes
Septiembre 2014
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Strike Prices
e=p=CALL ==pPUT




FECHA DE
VENCIMIENTO
MATURITY DATE

FECHA DE
VENCIMIENTO
MATURITY DATE

SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14

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

30.22%
27.88%
25.92%
24.34%
23.15%
22.33%
21.90%
21.85%
22.18%
22.89%
23.99%
25.47%

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

30.12%
28.75%
27.81%
27.23%
26.96%
26.97%
27.23%
27.69%
28.34%
29.15%
30.12%
31.21%

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

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

40.00%

35.00%

30.00%

25.00%

20.00%

15.00%

10.00%

Volatilidad Implicita GMEXICO

Volatilidad Implicita al cierre de mes

Septiembre 2014
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Strike Prices
ep=CALL =B=pPUT
Volatilidad Implicita FEMSA UBD
Volatilidad Implicita al cierre de mes
Septiembre 2014
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FECHA DE
VENCIMIENTO
MATURITY DATE

SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14

FECHA DE
VENCIMIENTO
MATURITY DATE

SP14
SP14
SP14
SP14
SP14
SP14
SP14

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

13.40%
12.90%
12.40%
11.90%
11.40%
10.90%
10.40%
9.90%
9.40%
8.90%
8.40%

VOLATILIDAD IMPLICITA

CALL

18.37%
18.19%
18.09%
18.05%
18.09%
18.19%
18.37%

PUT

13.40%
12.90%
12.40%
11.90%
11.40%
10.90%
10.40%
9.90%
9.40%
8.90%
8.40%

PUT

18.90%
18.46%
18.20%
18.11%
18.20%
18.46%
18.90%

DELTA
CALL PUT

0.686

* 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

Volatilidad Implicita ISHARES S&P

Volatilidad Implicita al cierre de mes
Septiembre 2014

17.00%
16.00%
15.00%
14.00%
13.00% fé*
12.00% **
11.00% i —
10.00% t*
9.00% t*
8.00% .
7.00%
o o o o o o o o o o o
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Strike Prices
=4=CALL =m=PUT
Volatilidad Implicita MEXTRAC
Volatilidad Implicita al cierre de mes
Septiembre 2014
19.10%
18.90% -
18.70%
18.50%
18.30% -
18.10% ——————
17.90%
17.70%
17.50%
o o o o o o o
o o o o o o o
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Strike Prices
e=p==CALL =l=pPUT




FECHA DE
VENCIMIENTO

MATURITY DATE
SP14
SP14

SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP14
SP15
SP16

FECHA DE
VENCIMIENTO
MATURITY DATE

SP14
SP14
SP14
SP14
SP14

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

20.62%
19.96%

19.35%

18.76%
18.22%
17.71%
17.23%
16.79%
16.38%
16.00%
15.65%
15.32%
15.03%
14.76%
14.52%
14.30%
14.10%
13.93%
13.78%
13.65%
13.55%
13.46%
13.40%
13.35%
13.32%
13.31%
13.32%
13.34%
13.38%

VOLATILIDAD IMPLICITA

CALL

22.96%
22.82%
22.75%
22.75%
22.79%

24.79%
23.86%

22.99%

22.17%
21.41%
20.70%
20.04%
19.43%
18.88%
18.39%
17.94%
17.55%
17.22%
16.93%
16.71%
16.53%
16.41%
16.34%
16.32%
16.36%
16.45%
16.60%
16.80%
17.05%
17.36%
17.72%
18.13%
18.60%
19.12%

PUT

22.05%
21.93%
21.87%
21.86%
21.90%

CALL

0.912
0.907

0.901

0.895
0.888
0.88
0.871
0.859
0.846
0.832
0.817

0.779
0.758
0.734
0.707
0.678
0.649
0.623
0.589
0.558
0.526
0.494
0.462
0.426
0.394
0.364
0.335
0.307

CALL

0.683
0.548
0.416
0.301
0.209

DELTA

DELTA

PUT

-0.332
-0.488
-0.649
-0.801
-0.935

* 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

Volatilidad Implicita NAFTRAC 02

Volatilidad Implicita al cierre de mes
Septiembre 2014
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Strike Prices
=$=CALL =m=pUT
Volatilidad Implicita BRTRAC
Volatilidad Implicita al cierre de mes
23.50% Septiembre 2014
23.00% P—
e — — =]
22.50%
22.00% I— —a
21.50%
21.00%
o o o o o
o o o o o
< © oe] o ol
N N N ™ ™

Strike Prices

=@=CALL e===pPUT




FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA VOLATILIDAD IMPLICITA */ IMPLIED VOLATILITY

VENCIMIENTO STRIKE PRICE CALL PUT Opciones Délar | Currency Options
MATURITY DATE
SP14 12.00 7.08% 6.63% 0.945 -0.016 Volatilidad Implicita DEUA
SP14 12.10 7.12% 6.69% 0.938 -0.022 " . :
SP14 12.20 717% 6.75% 0.928 0.03 Volatilidad Im[_)llcna al cierre de mes
SP14 12.30 7.22% 6.81% 0.916 -0.042 9.50% Septiembre 2014
SP14 12.40 7.26% 6.86% 0.901 -0.056
SP14 12.50 7.30% 6.92% 0.884 -0.072 9.00%
SP14 12.60 7.38% 7.01% 0.864 -0.092 8.50% sﬁi
SP14 12.70 7.44% 7.09% 0.842 -0.115 8.00% ‘!‘—55
SP14 12.80 7.50% 7.17% 0.816 -0.141 00% P gty
SP14 12.90 7.57% 7.25% 0.787 -0.17 7.50% _._‘,_..-lgﬁ*.‘-g—‘
SP14 13.00 7.67% 7.36% 0.757 -0.202 R L™
SP14 13.10 7.76% 7.47% 0.725 -0.235 7.00% 9= _*__f?f‘
SP14 13.15 7.80% 7.52% 0.708 -0.253 6509 |ATETE]
SP14 13.20 7.84% 7.57% 0.691 -0.271 :
SP14 13.30 7.95% 7.69% 0.656 -0.307 6.00%
SP14 13.40 8.07% 7.83% 0.62 -0.343
SP14 13.50 8.18% 7.95% 0.585 -0.38 5.50%
SP14 13.60 8.29% 8.07% 0.549 -0.417 5.00%
SP14 13.70 8.44% 8.23% 0515 -0.452 6 0coocoooocoocoocoomwmoooooooo o
SP14 13.80 8.58% 8.37% 0.482 -0.486 SRS BNV AR IR b S S D S S SPGB S
SP14 13.90 8.71% 8.50% 0.449 -0.519 SR ERE I B TR AR B B B IR RRE SR B SRR B B RS RE B
SP15 14.00 8.86% 8.65% 0.419 -0.551 Strike Prices

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



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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13.00%

12.00%

(| Ut

g DUt

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2014 / Maturity September 2014

25.00%

23.00%

21.00%

19.00%

17.00%

15.00%

13.00%

11.00%

57.00%
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¥T-d9S-80
¥T-006v-52
¥T-0by-TT
¥T-InC-82
yT-INC-vT
¥1-unC-0g
¥T-unr-97
¥1-unc-zo
yT-ReN-6T
vT-ReN-G0
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- @—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

¥T-d9s-62

y1-des-ze

f— T

v1-des-GT

¥T1-d9S-80

¥T-d9s-T0

L

y1-0bv-g2

™\

v1-0Bv-8T

¥T-00v-TT

TN

#T-0Bv-+0

¥1-INC-8¢

P

A\ o V"4

¥1-InC-T¢

vT-InC-v1

¥1-InC-2L0

¥1-unc-0g

VV\‘

W N

¥1-unc-ge

35.00%

30.00%

25.00%

20.00%

15.00%

v1-das-62

yT-dos-zz

¥T-d9S-GT

¥T-d9S-80

¥T-d9S-T0
¥1-0by-GZ

| ¥T-06v-8T

¥T-06v-TT
- ¥T-06v-70
¥T-InC-82

¥1-InC-T¢

¥1-InC-¥1T

v1-InC-2L0

L ¥T-unc-0g

y1-unc-€¢
y1-unc-91

+ ¥1-UnC-60

¥T-unc-¢co

~ VT“V

yT-ReN-6T

yT-ReN-2T

¥T-ReN-G0

¥1-19v-8¢

v1-1qv-1¢

y1-19v-v1T
v1-1qv-L0

V1-lenN-TE

29.00%
28.00%
27.00%

26.00% V|

25.00%
24.00%
23.00%
22.00%
21.00%

20.00%
19.00%

P
ES
Q
rW vT-ReiN-92
$
¢
3
/
)
<

V1-leN-v¢

(gl DUt

aCg| DUt

Serie Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2014 / Maturity September 2014

¥T-d9S-62

$T-d9S-GT
$T-d9S-T0

¥T-00v-8T

¥T-00v-70

¥1-InC-T¢
+ ¥1-InC-L0
¥1-unc-g¢

"]
VIV ¥1-unc-60

¥T-ReiN-92
yT-ReIN-2T

¥1-19v-8¢

N

YT-1Qv-v1

YT-1eN-TE

vT-leN-LT

VT1-I'enN-€0

v1-094-LT

[
=

¥1-094-€0

¥1-8u3-0¢

¥1-9u3-90

€1-0a-€¢

28.00%

26.00%

24.00%

22.00%

20.00%

18.00%

- y1-des-zz
- ¥1-d8s-80
- ¥T-0bv-Gz
- ¥T-06y-TT
- ¥T-InC-82

- YT-INC-1T

- ¥T-unr-0g
- ¥T-unC-9T
L $T-unp-20
vT-ReN-6T

¥1-ReiN-G0
?, yT-10v-Te
YT-19v-20

v1-TeiN-v¢

v1-1eN-0T

v1-094-v¢

¥1-094-01

- __

- v1-9u3-L¢e
Y1-3u3-€T

€1-0a-0¢

—— €1-014-9T

€1-01a-20

€T-AON-8T

i,

€T-AON-70
€1-P0-1¢

€1-10-20

48.00%

43.00%

38.00%

33.00%

28.00% -

23.00%

€T-dos-€z

18.00%

(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

NS =mA——

NG\ /M

38.00%

33.00%

28.00%

23.00%

18.00%

¥T-d9S-62

v1-dos-ze

y1-des-GT

¥T-d9S-80

¥1-das-T0

v1-0bv-G¢

¥T-00v-8T

$T-00V-TT

¥1-0Bv-0

v1-InC-8¢

v1-Inc-T¢

vT-InC-¥T

v1-Inc-L0

¥1-unc-0g

y1-unc-€e

j, yT-dos-62
y1-des-zz

¥T-doS-ST
L ¥T1-des-80
¥T-d9S-T0

¥1-0by-G2
¥T-00v-8T

¥T-06v-TT

¥T-06v-70

¥1-InC-8¢

¥1-InC-T¢

YT-InC-¥T

v1-InC-L0
¥1-unc-0€

¥1-unc-g¢

yT-unc-91
y1-unc-60

¥1-unc-co

¥T-ReN-92
yT-Ren-6T

yT-Ren-ztT

yT-ReN-50

¥1-19v-8¢

¥1-1v-1¢

YT-1Qv-vT

Y1-10v-L0
V1-lenN-TE

v1-TeiN-v2

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 2014 / Maturity September 2014

36.00%

, o
g
£ S8 88888 s
o O O O O O O o o
S 3883838388 3
< N O 0O © < N O o
M M MO N N N N N H
~
—
£ £ £ £ g8 =
o o o o o o
s 3 8 &8 & o
o O o mw o umn
<t ™o o™ N 9 9N @ 00—

¥1-d9S-6¢2
¥1-09S-GT
¥1-das-T0
¥1-0by-8T
¥1-00v-10
yTI-InC-T2
¥T-InC-20
yT-unc-€z
¥T-unc-60
vT-AeN-92
yT-ReN-2T
vT-10v-8¢
YT-1av-vT
vT-leiN-Te
yT-TeN-LT
7T-1eN-€0
$T-094-LT
¥1-094-€0
¥T-8u3-0¢
¥1-8u3-90

€1-91d-€¢

y1-das-zz
¥T-d9S-80
¥T-06v-G2
¥T-06v-TT
¥T-InC-82
yT-INC-1T
¥T-unc-0g
¥T-unr-97
$T-Unc-zo
¥T-AeN-6T
yT-ReN-G0
yT-10v-T2
¥T-1av-20
yT-reN-vZ
¥T-1en-0T
yT-094-v2
¥T-094-0T
yI-8u3-/2
¥T-8u3-€T
€1-014-0¢
€1-01Q-9T
€1-014-20
€T-AON-8T
€T-AON-70
£T-100-T2
€1-100-20
£T-dos-€z

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

\/\'f\

P,

P

& v\—\h,

y <

28.00%

26.00%

24.00%

A

22.00% -

20.00%

18.00%

16.00%

14.00%

y1-das-62

yT-dos-ze

¥T-d9s-GT

¥1-d8s-80

¥T-d9S-T0

y1-0bv-gg

¥T-06v-8T

¥T-00v-TT

¥T-06v-70

¥1-InC-8¢

vT-InC-T¢

¥1-InC-¥1

¥T1-InC-2L0

1-unc-0¢

1-unc-€¢

v1-des-6¢

yT-dos-zz

v

$T-d9S-GT

$T1-d9S-80
#1-d8s-T0

g g

¥T1-0bv-G2

$T-00v-8T
$T-00v-TT

$T-00v-10

¥1-InC-8¢

v1-Inc-T¢

YT-InC-v1

¥1-InC-L0

W\«J\.nl‘-«w_r\_,

r-’hh'*-u

¥1-unc-0g

v1-unc-g¢

yT-unc-91

~/

¥1-unc-60
¥1-unc-co

vT-ReN-92

vT-ReN-6T
yT-ReN-ZT

vT-ReiN-50

¥1-1qv-8¢

\.‘vJ

¥1-1av-1¢

Y1-1av-vT

¥1-19v-L0

28.00%

b—-\.\_N‘

v1-lenN-T1E
Y1-ren-ve

26.00%

24.00%

22.00%

18.00%

16.00%

@—PUT

e CALL

—PUT

e CALL

Serie Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2014 / Maturity September 2014

¥T-d9S-62

y1-des-GT

¥1-des-10

¥1-06v-8T

¥T-00v-70

v\',r-\.l‘

vT-InC-T¢

v1-InC-L0

1-unc-€e

¥1-unc-60

vT-ReN-92

- vT-ReN-2T

¥1-1av-8¢

YT-1Qv-v1T

v1-1eN-TE

VT-lenN-LT

V1-1leN-€0

V=

Y1-094-L1

¥1-094-€0

¥1-8u3-0¢

¥1-83u3-90

€1-01a-e¢

30.00%

28.00%

26.00%

24.00%

22.00%

20.00%

18.00%

16.00%

yT-dos-zz

i

¥1-das-80

$T-0Bv-G2
$T-0Bv-TT

- ¥1-InC-8¢
vT-INC-vT

——+ ¥1-unc-0g

v1-unc-91

v1-unc-co

- vT-ReN-6T

vT-ReN-G0
$T-1av-T2

vT-1qv-L0

Y1-TeiN-ve

%\*\1

VT1-1eN-0T
v1-094-v¢

¥1-094-01

v1-au3-L¢

Y1-au3-€T
€1-01d-0¢

€1-010-9T

€1-21d-20

€T-AON-8T
€T-NON-0

€1-10-1¢

LNy

€1-1P0-20

35.00%
33.00%
31.00%
29.00%
27.00%
25.00%

23.00% -
21.00%
19.00%
17.00%

€1-das-€2

—PUT

e CALL

—PUT

@ CALL

*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*

Naftrac 02 / Index Tracking Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

&_\/"\_I
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. SR

ﬁ K
|kv
! !
X X X X X X X
o o o o o o o
S S S S S S S
[} e} M~ [{e} n < (32}
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V “N#
o
S
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SR ERX R 8 B X ¥
o o o o o o o o o o
© @ © o 9 9 9o o o 9
— o [¢)] [ee] ~ © n < ™ N
o~ N — — — — — — — —

$1-d9S-62

y1-das-ze

¥1-das-GT

¥T-09S-80

¥1-das-T0

¥1-0bv-G2

$T-0Bv-8T

yT-00v-TT

¥1-06v-70

¥1-InC-8¢

vT-InC-TC

Y1-InC-v1

¥1-InC-L0

vT-unc-0e

¥1-unc-g¢

¥1-das-62
yT-d9s-22
yT-09S-GT
¥T-09S-80
¥T-d9S-T0
¥T-0bv-52
¥1-06y-8T
¥1-00y-TT
¥1-06v-10
¥T-InC-82
yT-Inc-12
yT-INC-T
¥T-INC-L0
$T-UnC-0g
¥1-unc-€2
¥1-unr-97
¥T-unC-60
¥T-unc-20
yT-ReN-92
yT-ReN-6T
yT-ReN-ZT
¥T-AeN-G0
¥T-10v-82
yT-10v-T2
YT-10V-¥T
¥T-10v-20
yT-1eN-TE
yT-reN-v2

—PUT

@ CALL

e PUT

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2014 / Maturity September 2014

- ¥T-dos-6¢
- T-dos-GT
- ¥T-09S-10
¥T-0bv-8T

¥1-06v-10

v1-InC-T¢

¥T-InC-L0

v1-unc-g¢

¥1-unC-60

vT-Aen-9z

vT-ReN-ZT

¥1-19v-8¢

Y1-1Qv-vT

‘\

V1-TeN-TE

V1-lenN-.LT

v1-1eN-€0

¥1-094-LT

¥1-094-€0
¥1-8u3-0¢

¥1-8u3-90

€1-21a-€¢

22.00%
21.00%
20.00%

19.00% -
18.00%
17.00%
16.00%
15.00%
14.00%
13.00%
12.00%

VL

e |

!

25.00%

23.00%

21.00%

19.00%

17.00%

15.00%

13.00%

11.00%

9.00%

yT-dos-zz
¥T-d9S-80
¥1-0by-G2
¥T-06V-TT
$T-INC-82

PT-INC-¥T

$T-UnC-0€

vT-unc-91

#T-unc-20
¥T-KeN-6T
vT-ReN-G0
Y1-1av-12
71-10v-20
YT-Ten-vz
PT-1eN-0T
¥T-094-72
$T-094-0T
y1-eu3-/2
¥T1-8u3-€T
€7-010-0¢
€1-010-9T
€1-010-20
€T-AON-8T
€T-AON-70
€T-100-T2
€1-100-20
€1-dos-g

—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

N
t
- - -
o o o o o o o o
S & & & § & & ©
[ee] ~ © [Te} < (¢} N —
N N N N N N N
-]
M.
-
N
t
X X X2 2 2 X
o o o o o o o
& & & & & & ¢©
~ © Yol < ™ N —
N N N N ~N N N

¥1-d9s-6¢

y1-das-gg

¥1-d9S-GT

¥T-d9S-80

¥1-d8s-10

¥T-06v-GZ

¥T-06v-8T

¥T-06v-TT

¥1-06v-10

¥1-InC-8¢

¥1-InC-T¢

vT-InC-v1

¥T-InC-L0

y1-unc-0€

v1-unc-g¢

¥1-des-62
y1-das-zz
¥T-d9S-GT
¥T-09S-80
¥T-d9S-T0
¥1-0by-G2
¥1-0by-8T
¥T-06v-TT
¥T-06v-70
¥T-InC-82
yT-INC-12
yT-NC-T
¥T-INC-20
¥T-unc-0g
yT-unc-€2
¥1-unr-97
¥1-unC-60
$T-UnC-z0
yT-Ren-9z
yT-ReN-6T
yT-ReN-2T
¥T-ReN-50
¥T-10v-82
yT-10v-T2
YT-1av-¥T
$T-1av-20
yT-1eIN-TE
YT-Ten-vZ

—PUT

@ CALL

@—pUT

e CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2014 / Maturity September 2014

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

¥T-dos-6¢
$T-09S-GT
$T1-09S-T0
#T-00v-8T
¥T-06v-10
vTI-InC-T2

¥1-InC-20

yT-unc-€z
¥T-unc-60
vT-AeN-92
vT-ReN-2T
$T-10v-82

PT-10Y-1T

YT-TeN-TE
YT-JeN-2T
¥T-1eN-€0
$T-094-LT
¥T-094-€0
¥T-2u3-02
¥1-8u3-90
€1-01-€2C

yT-des-zz

- ¥1-d8s-80
- ¥T-0bv-G2

yT-06v-TT
¥T-Inc-82

v1-InC-¥1

1-unc-0€

¥1-unc-91
¥1-unc-2o

vT-ReN-6T

vT-ReN-G0

v1-1av-T¢
¥1-19v-L0

VT-leN-v¢

Y1-1eiN-0T

Y1-a94-v¢
¥1-094-0T

v1-9u3-Le

vT-3u3-€1

€1-01d-0¢
€1-010-9T

€1-21a-20

€T-AON-8T

E€T-NON-10
€1-P0-1¢

€1-P0-L0

€1-das-€2

38.00%
36.00%
34.00%
32.00%
30.00%
28.00%

26.00% -
24.00%
22.00%
20.00%
18.00%

e 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

$1-d9S-62

N

v1-des-zz

$T-d9S-GT

¥1-dos-80

$T-d9S-T0

pa Y = Y

y1-0bv-g2

¥T-00v-8T

¥1-06v-1T

Y e

$T-0Bv-10

¥1-Inc-8¢

1-Inc-T2

vT-INC-¥T

¥1-InC-L0

¥1-unc-0¢

P
N

¥1-unc-€¢

36.00%

34.00%

32.00%

30.00% -zf
28.00%

26.00%

24.00%

22.00%

20.00%

.M\

A
'

N

J\"U"Wk Mo Aq,.

g

o

33.00%

31.00%

29.00%

27.00%

25.00%

23.00%

21.00%

$T-d9S-62
yT-dos-zz
$T1-des-GT
#T1-095-80
$T-d8S-T0
$T-00Bv-G2
¥T-00v-8T
$T-00v-TT
$T-00v-%0
¥T-INC-82
$T-INC-T2
YT-INC-¥T
$T-INC-L0
$T-UnC-0€
yT-unc-€2
¥T-unc-91
#T-unC-60
¥T-unc-zo
vT-ReN-92
vT-ReN-6T
yT-ReN-ZT
vT-ReN-G0
$T-1av-82
yT-1av-T2
$T-1Qv-+T
$T-1av-20
PT-1eN-TE
PT-1eN-vZ

—PUT

@ CALL

—PUT

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2014 / Maturity September 2014

- ¥1-des-62
v1-dos-GT

¥1-das-10
vT-0Bv-8T

¥T-006v-70

¥1-InC-1¢
¥1-InC-L0

¥T-unc-€¢

¥1-unc-60

vT-ReN-92

yT-ReN-ZT

¥T1-10v-8¢2

YT-1qv-v1T

v1-1eN-TE

vT-1eN-LT

VT1-lFenN-€0
v1-094-LT

¥1-094-€0

¥1-8u3-0¢

¥1-8u3-90

€1-21ad-€¢

32.00%

30.00%

28.00%

26.00% -

24.00%

22.00%

20.00%

yT-dos-zz

- ¥1-das-80

= ¥T-0bv-G2

¥T-06v-TT
- ¥T-InC-82

— VT-INC-vT

¥T-unc-0g

¥1-unc-91
¥T-unc-co

yT-ReN-6T

¥T-ReN-50

¥1-19v-1¢
v1-19v-L0

v1-TeN-ve

VT-1eN-0T

¥1-994-v¢
¥1-094-0T

y1-3u3-L¢e

¥1-9u3-gT

€1-01d-0€

€1-01a-9T
€1-01a-20

€T-AON-8T

E€T-AON-70

R

€T-10-T¢
€1-10-L0

€1-das-g¢

40.00%
38.00%
36.00%
34.00%

32.00% -
30.00%

28.00%

26.00%
24.00%

22.00%

20.00%

em=mPUT

@ 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*

Mextrac / Index Tracking Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

y1-das-62

yT-das-ze

yT-d9S-GT

¥T-d9s-80

¥T-das-T0

¥T-06v-G2

¥T-00v-8T

¥T-00V-TT

¥T-06V-70

v1-InC-8¢

v1-InC-T¢

v1-InC-v1

v1-InC-L0

v1-unc-0e

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

A

N

\

19.70%
19.50%
19.30%
19.10%
18.90%
18.70%
18.50%
18.30%
18.10%
17.90%

v1-unc-g¢

¥T-d9S-62
y1-das-zz
¥1-das-GT
#T1-d9S-80
¥T-d9S-T0
¥T-06v-GZ
¥T-06v-8T
yT-06v-TT
¥T-06v-70
¥T-InC-82
yT-nC-12
YT-INC-¥T
¥T-INC-20
¥T-unc-0g
yT-unc-€z
¥1-unr-97
¥1-unC-60
¥1-unr-Z0
¥T-AeN-92
yT-ReN-6T
yT-ReN-ZT
yT-ReN-G0
¥T-10v-82
yT-10v-T2
YT-1av-¥T
¥T-10v-20
yT-1eN-TE
yT-reN-vZ

@—pUT

e CALL

—pUT

e CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2014 / Maturity September 2014

-
J |

¥T-d9S-62
¥T-d9S-GT

#T-d9S-T0

#T-00v-8T

#T-06v-%0

vT-InC-T¢
v1-InC-L0

1-unc-€¢

¥1-unc-60

L

v1-ken-9z

——t vT-ReN-2T

¥1-19v-8¢

¥1-1Qv-vT

v1-1eN-TE

—+ VT-1eiN-LT

¥1-1eiN-€0

¥1-094-L1

¥1-494-€0

¥1-8u3-0¢

¥1-8u3-90

€1-0lad-€¢

20.00%
19.80%
19.60%
19.40%
19.20%
19.00%
18.80%

18.60%
18.40% -
18.20%
18.00%

- yT-das-zz
$1-d8s-80

¥T-0Bv-G2
$T-00v-TT

¥1-InC-8¢

vT-InC-¥T

¥1-unc-0g

YT-unc-91
¥1-unc-co

Ul

vT-ReN-6T

vT-ReiN-50

v1-1qv-T¢
¥1-19v-L0

VT-leN-v¢

1-1eiN-0T

Y1-094-v¢

¥1-094-01
v1-au3-Lg

Y1-au3-€T

€1-01a-0¢

€1-01a-97

€1-01a-20
€T-NON-8T

€T-NON-10

E€T-100-T¢

g

£1-190-20
€1-dos-€z

19.80%
19.60% -

19.40% -+
19.20%
19.00%

18.80%
18.60%
18.40%

18.20%
18.00%

@—PUT

@ CALL

e CALL  es=—=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*

Brtrac / Index Tracking Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015
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¥1-09S-62
y1-das-geg
¥1-dos-GT
¥1-09S-80
¥1-das-T0
¥1-0bv-Gg
71-00v-8T
¥T1-0Bv-TT
¥1-06v-10
v1-Inc-82

yT-InC-T2

YT-InC-¥T

¥1-InC-L0

¥T-unc-0€

v1-unr-g¢

¥1-des-62
¥1-des-zz
¥T-d9S-GT
¥T-d9S-80
¥T-d9S-T0
¥1-0by-G2
¥1-0by-8T
¥T-00v-TT
¥T-06v-70
¥T-INC-82
yT-INC-12
YT-NC-T
¥T-INC-20
¥T-unc-0g
¥T-unc-€2
#1-unr-97
$T-UnC-60
¥T-unc-Zo
vT-RelN-92
yT-ReN-6T
v1-Ren-2T
¥T-ReIN-G0
¥T-10v-82
yT-10v-T2
YT-1aV-¥T
$T-1av-20
yT-eIN-TE
yT-reN-vZ

@ put

Serie de Diciembre 2014 / Maturity December 2014

g

(gl DUt

Serie de Septiembre 2014 / Maturity September 2014

I

VILAM

r
I A

23.40%

23.20%
23.00%
22.80%
22.60%
22.40%

22.20%
22.00%
21.80%

y1-das-62
y1-das-GT
y1-das-T0
yT-0Bv-8T
¥T-0Bv-10
yT-InC-T

yT-InC-L0

yT-unc-€2
¥T-unc-60
vT-AeN-92
yT-ReN-gT
¥T-10v-8¢

YT-10v-vT

vT-TeiN-Te
yT-TeN-LT
¥T-1eN-€0
[ARCEEDAS
¥1-094-€0
¥1-8u3-02
¥1-8u3-90
€1-010-€2

yT-dos-zz
#1-d8s-80

¥T-0Bv-G2

vT-0Bv-TT

¥1-Inc-8¢

Y1-InC-v1
¥1-unc-0g

yT-unc-91

¥1-unc-co

vT-ReN-6T

vT-ReiN-50

v1-1av-T¢
¥1-19v-L0

V1-ren-vZ

vT-1eN-0T

v1-a94-v¢

¥1-094-0T

A

v1-d3u3-L¢
Y1-3u3-€T

€1-01d-0¢

€1-010-91

€1-21d-¢0

€T-AON-8T
€T-NON-0

€T-10-T¢

€T-1P0-L0

€T-dos-g2

23.70%

23.20%

22.70%

22.20%

21.70%

21.20%

(gl DUt
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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

10.50%

10.00% -

9.50%

9.00%

8.50%

8.00%

7.50%

7.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

6.00%

v1-dos-0g

y1-dos-g¢

¥1-dos-9T

#T-09S-60

$T-d9S-20

¥1-0bv-9¢

v1-06v-6T

¥T-00v-2T

#T-06v-50

¥1-INC-62

v1-Int-¢ce

¥1-INC-ST

¥1-InC-80

vT-InC-T10

y1-unc-v¢

y1-unc-L1

¥T-dos-0¢
yT-dos-g2
¥1-des-9T
¥T1-d9S-60
#T-d9S-20
#T1-0bv-92
#T-00v-6T
¥T1-0by-2T
¥T-00v-50
$T-INC-62
yT-INC-22
$T-INC-GT
¥T-InC-80
$T-INC-T0
yT-unc-¥z
yT-unc-L1
#T-unc-0T
$T-UnC-€0
v1-Ren-L2
vT-ReN-02
vT-ReN-ET
vT-RelN-90
¥T-10v-62
yT-1av-22
$T-1qv-GT
¥T-10v-80
¥T-1av-T0
YT-Ten-GZ
¥T-Ten-81

—PUT

@ CALL

@—PUT

e CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2014 / Maturity September 2014

y1-des-gz
¥1-d9S-60

¥T1-0Bv-92

¥T-0Bv-2T
yT-INC-62

vT-INC-ST

Y1-InC-T0

v1-unc-LT

¥T-unc-€0

vT-ReN-02
¥T-ReN-90

v1-1av-¢c

¥1-19v-80
v1-1eN-GC

VT-1eN-TT

¥1-094-5¢
¥1-094-T11

v1-3u3-8¢

vT-au3-v1

€1-01a-1¢

€1-01a-L1

17.00%

15.00%

13.00%

11.00%

9.00%

7.00%

5.00%

¥T-d9S-0¢

1

- ¥T1-09S-9T
- ¥T-d9S-20
- ¥T-06v-6T

.P, ¥1-06v-50

¥1-InC-¢e

¥1-InC-80

yT-unc-ve

¥1-unc-01

yT-Ren-22
yT-ReN-ET

¥1-19v-6¢

Y1-10v-ST

Y1-10v-T0

V1-IlenN-8T
Y1-"enN-¥0

v1-094-8T

¥1-094-¥0

¥1-au3-T¢

21.00%

19.00%

¥1-3u3-L0
€1-01a-v¢

€1-01d-0T

E€T-\ON-9¢

€T-AON-CT

€1-10-6¢
€T-10-5T

€T-1P0-T0

€1-das-LT

17.00%

15.00%

13.00%

11.00%

9.00%

7.00%

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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vT-d9s-62

yT-dos-zz

¥T-d9S-GT

¥T-d9S-80

¥1-das-10

¥1-0bv-g2

¥T-00v-8T

¥T-06v-TT

¥T-06v-70

¥1-InC-82

1-Inc-1¢

Y1-InC-¥1

¥1-InC-L0

1-unc-0¢

v1-unr-g¢

¥T-d9S-62
yT-dos-zz
$T-doS-GT
#1-d8s-80
¥1-d8s-T0
¥T1-0bv-G2
¥T-00v-8T
$T-00V-TT
¥T-00v-70
$T-INC-82
$T-INC-TZ
$T-INC-¥T
¥T-INC-20
$T-UnC-0€
¥T-unc-€2
#T-unc-97
#T-unC-60
¥T-unc-20
vT-ReN-92
yT-ReN-6T
yT-ReN-ZT
vT-ReN-G0
¥T-10v-82
$T-1qv-T2
$T-1av-¥T
YT-4av-20
YT-TeN-TE
YT-TeN-vZ

—PUT

@ CALL

P YT

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2014 / Maturity September 2014
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¥1-dos-6¢
¥1-d9S-GT
¥T-d9S-T0
#T1-00v-8T
¥T-06v-10
v1-InC-T2

$T-InC-20

$T-unc-€z
¥T-unc-60
vT-ken-9z
vT-ReN-2T
¥T-10v-82

PT-19v-1T

yT-JeN-TE
yT-eN-LT
¥T-TeN-€0
¥T-094-LT
¥1-094-€0
¥T-8u3-02
¥T-2u3-90
€1-010-€2C

yT-das-zz
¥T-09S-80
¥T-0bv-G2
¥1-06y-TT
¥T-InC-82
yT-INC-vT
$T-UnC-0g
¥1-unr-97
¥T-unc-20
yT-ReN-6T
¥T-AeN-50
yT-10v-T2
¥T-10v-20
yT-reN-v2
7T-1enN-0T
yT-094-ve
¥T-094-0T
y1-8u3-/g
yT-8u3-€T
€1-014-0€
€1-010-9T
€1-914-20
€T-AON-8T
€T-AON-70
£T-10-T2
€1-100-20
€T-dos-€z

—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

A =/

A

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

f “.\-
A\
1 v\

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

$1-d9S-62

yT-dos-zz

$T-d9S-GT

$1-d9S-80

$1-d9S-T0

¥1-0bv-G2

¥1-06v-8T

¥1-06v-1T

¥T-06v-10

v1-InC-8¢

v1-InC-T¢

vT-INC-¥T

¥1-InC-20

¥T-unc-0€

T-unc-€¢

¥1-das-62
yT-d9S-22
¥T-09S-GT
¥T-09S-80
¥T-d9S-T0
¥T-0bv-G2
¥1-06y-8T
¥1-00y-TT
¥1-06v-70
¥T-InC-82
yT-Inc-12
yT-INC-T
¥T-INC-20
$T-UnC-0g
¥1-unc-€2
¥1-unr-97
¥T-unC-60
¥T-unc-Z0
yT-ReN-92
yT-ReN-6T
yT-ReN-ZT
¥T-AeN-G0
¥T-10v-82
yT-10v-T2
YT-10V-¥T
¥T-10v-20
yT-1eN-TE
yT-reN-v2

emmmCALL e==—=pPUT

e PUT

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2014 / Maturity September 2014

v1-das-6¢

¥1-dos-GT
- ¥T-d9s-10
- ¥T-06v-8T
¥1-00v-10

v1-InC-T¢

v1-InC-20

1-unc-ge

¥1-unC-60

vT-ReN-92

yT-ReN-ZT
¥T-10v-82

yT-19v-v1T

V1-TeN-TE

V1-lenN-LT

v1-1eN-€0

¥1-094-LT

¥1-094-€0
¥1-8u3-0¢

¥1-8u3-90

€1-91d-€¢

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

N{v
3
s
5

22.00%

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%
8.00%

8.00%

yT-dos-zz
¥T-09S-80
¥1-0by-G2
¥T-06V-TT
$T-INC-82

PT-INC-¥T

$T-UnC-0€

vT-unc-91

#T-unc-20
¥T-KeN-6T
vT-ReN-G0
Y1-1av-12
71-10v-20
YT-Ten-vz
¥T-1eN-0T
$T-094-¥2
$T-094-0T
y1-eu3-/2
¥1-8u3-€T
€7-010-0¢
€1-010-9T
€1-010-20
€T-AON-8T
€T-AON-70
€T-100-T2
€1-100-20
€1-dos-g

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

IPC

74.00%

64.00%

54.00%

44.00%

34.00% l

24.00% - l

14.00% -

4.00% +—t—"—
o Hd H4 4 4 +d N N N N N N O M MmO 0O 0 o0 5 5 358 § <
S B B N B B B B B
Q5 2 T L 2 0 g ST 2L 2 L 5 2SS L 2L 5 23S 2
B3 ¢203232820=2234¢202 3233
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@ CALL e—PUT
Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
CEMEX CPO
120.00%
100.00% By
80.00%
60.00% - — | f I |
40.00% ﬂ
20.00%
0.00% |
o Hd Hd Hd Hd Hd N NN NN N MmO MmN T
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O § 23S Q 0 L 9 5 £ 9 5 L 2 5 c 9 B L 2 5 £ 9
§2338§0083380083380082%37°8
B3I 2o F B8 AFRLEYIVTILNTILSIGE QY
@ CALL P UT

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

90.00%
80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
20.00%
10.00%

0.00%

03-Ene-11
03-Mar-11
03-May-11
03-Jul-11
03-Sep-11
03-Nov-11
03-Ene-12
03-Mar-12
03-May-12
03-Jul-12
03-Sep-12
03-Nov-12
03-Ene-13
03-Mar-13 -
03-May-13
03-Jul-13
03-Sep-13
03-Nov-13
03-Ene-14
03-Mar-14
03-May-14
03-Jul-14
03-Sep-14

@ CALL

o
C
3

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

92.00%

82.00%

72.00%

4

62.00% %

52.00%

4

42.00%

4

32.00%

22.00%

4
-—

12.00%

03-Ene-11
03-Mar-11 +
03-May-11 -
03-Jul-11
03-Sep-11
03-Nov-11
03-Ene-12
03-Mar-12
03-May-12
03-Jul-12
03-Ene-13 -
03-Mar-13
03-May-13 -
03-Jul-13
03-Sep-13
03-Nov-13
03-Ene-14
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03-May-14 -
03-Jul-14 -
03-Sep-14

0
>
-
[
T
c
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*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 AL VENCIMIENTO MAS CERCANO/

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

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

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

TLEVISA CPO WALMEX V
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I 70.00%
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60.00% 2
0, J S
49.00% 50.00%
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83 P° 8RN REITIRIRQIFQCSATNY 83 2°28AKRKREREIRINIILITSSEE Yy
e CALL  es==—pUT @ CALL @ pPUT
Volatilidad Implicita diaria de las series ATM del Volatilidad Implicita diaria de las series ATM del
FEMSA UBD DOLAR
75.00% 30.00%
65.00%
25.00%
55.00% m
20.00% -
45.00%
35.009% “ 15.00% v
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@=mCALL  e===pUT @mmCALL  em=—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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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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emmmCALL  es==pUT

29-Sep-14

23.80%
23.30%
22.80%
22.30%
21.80%
21.30%
20.80%
20.30%
19.80%

23.00%

22.00%

21.00%

20.00%

19.00%

18.00%

17.00%

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