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

VENCIMIENTO STRIKE PRICE CALL PUT Opciones Futuro IPC / Index Futures Options
MATURITY DATE

MR15 35000 31.90% 28.23% 0.929 -0.055

MR15 35500 31.48% 27.97% 0.912 -0.071

MR15 36000 31.04% 27.68% 0.872 -0.093 Volatilidad Implicita IPC

MR15 36500 30.60% 27.40% 0.856 -0.112

MR15 37000 30.17% 27.13% 0.834 -0.14 Volatilidad Implicita al cierre de mes

MR15 37500 29.72% 26.85% 0.808 -0.17 Enero 2015

MR15 38000 29.25% 26.54% 0.777 -0.203

MR15 38500 28.81% 26.28% 0.739 -0.243 34%

MR15 39000 28.36% 26.01% 0.688 -0.288

MR15 39500 27.90% 25.73% 0.651 -0.336

MR15 40000 27.41% 25.43% 0.604 -0.387 32% 4y

MR15 40500 26.93% 25.14% 0.556 -0.438 \\

MR15 41000 26.47% 24.87% 0.508 -0.49 Ny

MR15 41500 26.00% 24.60% 0.458 -0.542 30%

MR15 42000 25.52% 24.32% 0.408 -0.592 Ny

MR15 42500 25.03% 24.04% 0.364 -0.647 N

MR15 43000 24.53% 23.76% 0.304 -0.69 28% —L-.‘ ™,

MR15 43500 24.04% 23.47% 0.257 -0.737 Wy

MR15 44000 23.57% 23.20% 0.206 -0.78 et ¥ \\

MR15 44500 23.15% 22.96% 0.159 -0.87 26% "‘.‘ ™

MR15 45000 22.80% 22.74% 0.12 -0.909 bV Ny

MR15 45500 22.55% 22.56% 0.077 -0.906 Wy \\

MR15 46000 22.46% 22.42% 0.056 -0.927 24% 'l-‘is

MR15 46500 22.62% 22.35% 0.038 -0.941 ‘\ /

MR15 47000 23.11% 22.36% 0.026 -0.952 -

MR15 47500 23.95% 22.50% 0.019 -0.958 2004 o

MR15 48000 25.08% 22.79% 0.09 -0.963

MR15 48500 26.28% 23.24% 0.009 -0.966

MR15 49000 27.45% 23.86% 0.068 -0.969 20%

MR15 49500 28.58% 24.62% 0.06 -0.933 o o o o o o o o o o o o o o o o

MR15 50000 29.70% 25.48% 0.052 -0.973 § § § § § § § § § § § § § § § §
[32) [32) [32] [32) (3] < < < < < < < < < < Y]

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

e=p==CALL =R=pPUT




VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA Opciones AMX L & CEMEX CPO / Stock Options
VENCIMIENTO STRIKE PRICE CALL PUT
MATURITY DATE
MR15 10.50 52.37% 43.64% 0.996 -0.003 Volatilidad Implicita AMERICA MOVIL L
MR15 11.00 48.33% 40.71% 0 -0.004
mgig g-gg 44.60% 38.02% 0.982 -0.006 Volatilidad Implicita al cierre de mes
. 41.21% 35.59% 0.962 -0.01
MR15 12.50 38.13% 33.40% 0.952 -0.016 s5% Enero 2015
MR15 13.00 35.38% 31.46% 0.962 -0.029
MR15 13.50 32.96% 29.77% 0.934 -0.049 50%
MR15 14.00 30.86% 28.33% 0.902 -0.092 45% - o
MR15 14.50 29.08% 27.14% 0.842 -0.132 40% ™~
MR15 15.00 27.62% 26.19% 0.77 -0.213
MR15 15.50 26.49% 25.50% 0.681 -0.326 35% ,777*i*<7777777777777
MR15 16.00 25.69% 25.05% 0.546 -0.46 30% ‘h*t el
MR15 16.50 25.21% 24.85% 0.402 -0.602 25% t%._**_._*;-.’
MR15 17.00 25.05% 24.90% 0.269 -0.741
MR15 17.50 25.22% 25.20% 0.163 -0.809 20%
MR15 18.00 25.71% 25.75% 0.116 -0.882 15%
MR15 18.50 26.52% 26.54% 0.102 -0.935 10%
MR15 19.00 27.66% 27.59% 0.071 -0.971 o 0o 0o o o 0o o o 0600 60 o 6 o0 o o o o
MR15 19.50 29.12% 28.88% 0.049 -0.994 A R - A B T - A A S - T -
MR15 20.00 30.91% 30.42% 0.035 -1 A Hd A =@ =@ @A =A@ @ @ @ @3 @ A3 A3 @3 o EeH e EH - N
| Strike Prices
a=ges CALL i PUT
Volatilidad Implicita CEMEX
FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA
VENCIMIENTO STRIKE PRICE . o )
MATURITY DATE Volatilidad Implicita al cierre de mes
MR15 10.00 54.41% 58.45% 0.931 -0.071 Enero 2015
MR15 11.00 52.61% 52.68% 0.873 -0.135 90.00%
MR15 12.00 51.38% 48.13% 0.767 -0.242 80.00%
MR15 13.00 50.58% 44.80% 0.597 -0.406 A
MR15 14.00 50.14% 42.70% 0.43 0575 70.00% /
MR15 15.00 49.98% 41.82% 0.29 -0.747 60.00% 1
MR15 16.00 50.05% 42.17% 0.221 -0.889 :
MR15 17.00 50.31% 43.75% 0.113 -0.951 50.00% e e L
0, 0,
e e opemEooom o e
MR15 20.00 51.93% 55.82% 0.021 -0.956 30.00%
MR15 21.00 52.68% 62.30% 0.011 0
MR15 22.00 53.51% 70.00% 0.006 0 20.00%
MR15 23.00 54.41% 78.93% 0.003 0 10.00%
o o o o o o o o o o o o o o
o - N (3] < n © ~ [ee) (=2} o - N 3]
- — - - - - - - - - N N N N

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



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

Volatilidad Implicita WALMEX

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA
VENCIMIENTO STRIKE PRICE CALL 0 CALL PUT
HMATURIIVADATE Volatilidad Implicita al cierre de mes

MR15 24.00 19.70% 38.41% 0.994 -0.083 Enero 2015
MR15 25.00 21.65% 35.10% 0.972 -0.11
MR15 26.00 23.22% 32.79% 0.918 -0.159 75.00%
MR15 27.00 24.45% 31.38% 0.822 -0.236
MR15 28.00 25.37% 30.76% 0.68 -0.347 65.00%
MR15 29.00 26.01% 30.86% 0.53 -0.473 : A
MR15 30.00 26.41% 31.61% 0.387 -0.596 /
MR15 31.00 26.57% 32.94% 0.258 -0.679 55.00% /
MR15 32.00 26.54% 34.79% 0.202 -0.762 /
MR15 33.00 26.32% 37.12% 0.166 -0.81
MR15 34.00 25.93% 39.89% 0.038 -0.87 45.00%
MR15 35.00 25.38% 43.04% 0.016 -0.871 —
MR15 36.00 24.69% 46.56% 0.006 -0.861 [N e
MR15 37.00 23.87% 50.40% 0.002 -0.933 35.00% ‘-.-_ _.,—f
MR15 38.00 22.94% 54.54% 0.001 -0.902 gt
MR15 39.00 21.89% 58.95% 0 -0.91 25.00% PUNNPEREIN
MR15 40.00 20.75% 63.61% 0 -0.903 : > - —
rend ~—
15.00%
o o o o o o o o o o o o o o o o o
S &6 &6 &6 &6 &6 &6 &6 & &6 & ©6 © © ©o o© o
< wn © ~ e} [} o — o [} < n © ~ o ()] o
N N N N N N o ™ (32} ™ o ™ o™ (32} ™ ™ <
Strike Prices
@=pms CALL =m=pPUT
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA Volatilidad Implicita TLEVISA
VENCIMIENTO STRIKE PRICE CALL PUT
MATURITY DATE - - ]
33.93% 35 220 0.9 0071 Volatilidad In;g!tr:étazzllcslerre de mes
31.91% 33.16% 0.914 -0.094 40.00%
30.55% 31.41% 0.893 -0.123 38.00%
29.36% 29.94% 0.855 -0.146
28.34% 28.73% 0.805 -0.194 36.00%
27.49% 27.77% 0.748 -0.254 34.00% g ]
26.80% 27.04% 0.679 -0.323 32.00% >
26.28% 26.53% 0.602 -0.402 30.00% :\
25.92% 26.22% 0.519 -0.487 28.00% “ M
25.73% 26.11% 0.434 0576
25.71% 26.17% 0.35 -0.662 22'882? e
25.85% 26.41% 0.274 -0.72 e
26.16% 26.81% 0.207 -0.783 22.00%
26.64% 27.35% 0.151 -0.833 20.00%
27.28% 28.05% 0.146 -0.878 8 8 8 8 8 8 8 8 8 8 &8 8 8 8 8 8 8
28.09% 28.87% 0116 -0.912 § 3 8 2 9 5§ 5 88 8§ 3 g g g o F
29.07% 29.83% 0.088 -0.941 S e R e
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
VENCIMIENTO

MATURITY DATE

MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15

FECHA DE
VENCIMIENTO
MATURITY DATE

MR15
MR15
MR15

MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15

PRECIO DE EJERCICIO
STRIKE PRICE

30.00
32.00
34.00
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

38.44%
34.71%

31.90%
29.85%
28.44%
27.58%
27.18%
27.18%
27.53%
28.18%
29.09%
30.23%
31.57%
33.09%
34.76%
36.57%

VOLATILIDAD IMPLICITA

CALL

33.09%
30.94%
29.13%
27.66%
26.54%
25.75%
25.31%
25.22%
25.46%
26.05%
26.98%
28.26%
29.87%
31.83%

50.91%
43.40%

38.09%
34.62%
32.68%
32.05%
32.52%
33.94%
36.18%
39.13%
42.68%
46.77%
51.33%
56.28%
61.60%
67.23%

PUT

47.23%
41.74%
37.09%
33.29%
30.33%
28.23%
26.97%
26.55%
26.98%
28.26%
30.39%
33.36%
37.18%
41.84%

DELTA
CALL PUT

0.998
0.995
0.985
0.965

0.933
0.84
0.698
0.544
0.375
0.238
0.133
0.091
0.065
0.04

-0.02

* 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

63.00%
58.00%
53.00%
48.00%
43.00%
38.00%
33.00%
28.00%
23.00%
18.00%

50.00%
45.00%
40.00%
35.00%
30.00%
25.00%
20.00%
15.00%
10.00%

Volatilidad Implicita GMEXICO

Volatilidad Implicita al cierre de mes

Enero 2015
4/
Y ,/
& M "
_—
. ‘I—-,——I— " " * >
4 & * — ~
o o o o o o o o o o o o o o
S5 &6 & & & & & & & & S & o 9o
o] o o < © [o0] o o < © [e0] o o <
N [32) o o o o™ < < < < < n Yo} n
Strike Prices
e CALL L ]
Volatilidad Implicita al cierre de mes
Enero 2015
L N
~ p_
* '—'
e ——————— e
o n o [Te] o n o [Tel o 0 o n o n
(o2} o o o — — N N [32] (32 < < n 0
- - - - - - - - — - - -
Strike Prices
e=t==CALL =l=PUT




FECHA DE
VENCIMIENTO
MATURITY DATE

MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15
MR15

FECHA DE
VENCIMIENTO
MATURITY DATE

MR15
MR15
MR15

PRECIO DE EJERCICIO
STRIKE PRICE

2700
2750
2800
2850
2900
2950
3000
3050
3100
3150
3200

PRECIO DE EJERCICIO
STRIKE PRICE

26.00
28.00
30.00
32.00
34.00
36.00

VOLATILIDAD IMPLICITA

CALL

8.61%
8.02%
7.54%
7.15%
6.86%
6.64%
6.51%
6.46%
6.49%
6.58%
6.74%

VOLATILIDAD IMPLICITA

CALL

19.12%
19.17%
19.14%
19.02%
18.83%
18.56%

PUT

8.61%
8.02%
7.54%
7.15%
6.86%
6.64%
6.51%
6.46%
6.49%
6.58%
6.74%

PUT

18.84%
18.85%
18.82%
18.75%
18.63%
18.48%

DELTA
CALL PUT

0.869

* 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

10.00%

9.00%

8.00%

7.00%

6.00%

5.00%

Volatilidad Implicita ISHARES S&P

Volatilidad Implicita al cierre de mes

Enero 2015
. -
~————g——g——"
o o o o o o o o o o o
o 0 o 0 o n o n o n o
~ ~ [e¢] [ee] [«2] (22} o o - - N
N ~N N N N N (32 [32) o [32) (32
Strike Prices
et CALL =l=pPUT

Volatilidad Implicita MEXTRAC

19.50%
19.00%
18.50%
18.00%
17.50%
17.00%

Volatilidad Implicita al cierre de mes

Enero 2015
l — - > ‘
| ——
o o o o o o
S S S S S S
© @ o N < [(=]
N N o o o o

apun CA|

Strike Prices
LL =l=pPUT




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

FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA
VENCIMIENTO STRIKE PRICE
MATURITY DATE Volatilidad Implicita NAFTRAC 02
28.07% 40.49%
MR15 36.50 27.40% 38.21% 0.892 -0.179
MR15 37.00 26.79% 36.06% 0.869 -0.195 Volatilidad Implicita al cierre de mes
MR15 37.50 26.25% 34.06% 0.844 -0.214 Enero 2015
MR15 38.00 25.76% 32.19% 0.814 -0.236 43.00%
MR15 38.50 25.34% 30.46% 0.778 -0.262 -00%
MR15 39.00 24.97% 28.86% 0.739 -0.294 b
MR15 39.50 24.66% 27.40% 0.664 -0.331 38.00% W
MR15 40.00 24.40% 26.08% 0.642 -0.374 b
MR15 40.50 24.20% 24.89% 0.583 -0.423 33.00%
MR15 41.00 24.04% 23.84% 0.529 -0.478 N
MR15 41.50 23.92% 22.93% 0.474 -0.537 28.00% Mgy !“
MR15 42.00 23.86% 22.15% 0.422 -0.6 hanas POy, RN RNy
MR15 42.50 23.84% 21.52% 0.358 -0.663 23.00% v ~ s inibihininibi "L
MR15 43.00 23.86% 21.01% 0325 -0.724 o R N
MR15 43.50 23.92% 20.65% 0.25 -0.783 18.00%
MR15 44.00 24.02% 20.42% 0.22 -0.832
MR15 44,50 24.16% 20.33% 0.188 -0.879 13.00%
MR15 45.00 24.33% 20.38% 0.168 -0.912 :
MR15 45,50 24.54% 20.56% 0.146 -0.943 8.00%
MR15 46.00 24.79% 20.88% 0.124 -0.946 ) 0OOOOOOOOOOOOOOOOOOOOOOOOOOOOO
MR15 46.50 25.07% 21.33% 0.103 0 OCNMOWMWOoOWOWOoOWOWOoOWOoIOoWolnowmoLwmoLwmowmao
MR15 47.00 25.38% 21.93% 0.084 0 BEEERERRIITIIIIILIILLEETTER2e2R
MR15 47.50 25.73% 22.66% 0.07 0
MR15 48.00 26.10% 23.52% 0.056 -0.871 Strike Prices
MR15 48.50 26.50% 24.53% 0.046 -0.881
MR15 49.00 26.93% 25.67% 0.038 -0.89 ==CALL m=PUT
MR15 49.50 27.39% 26.94% 0.03 -0.899
MR15 50.00 27.88% 28.36% 0.024 -0.907
Volatilidad Implicita BRTRAC
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Volatilidad Implicita al cierre de mes
23.50% Enero 2015
VENCIMIENTO STRIKE PRICE
MATURITY DATE 23.00% — el P ———— |
MR15 16.00 22.94% 21.88% 1 0 22.50%
MR15 18.00 22.97% 21.88% 0.999 -0.001 22.00% 7= > — == —
MR15 20.00 22.97% 21.88% 0.954 -0.039 21.50%
MR15 22.00 22.95% 21.89% 0.707 -0.288 21.00%
MR15 24.00 22.91% 21.88% 0.311 -0.713 - ° ° o o
MR15 26.00 22.84% 21.88% 0.073 -0.975 3 b S 3 3
- o o

Strike Prices o
=@=CALL =w=pPUT

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



VOLATILIDAD IMPLICITA */ IMPLIED VOLATILITY
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Opciones Délar | Currency Options

VENCIMIENTO STRIKE PRICE
MATURITY DATE Volatilidad Implicita DEUA

MR15 12.00 10.00% 9.02% 0

MR15 12.10 10.30% 8.74% 0.996 0

MR15 12.20 9.84% 9.47% 0.996 0

MR15 12.30 9.80% 10.18% 0.996 0 . . )

MR15 12.40 9.63% 9.81% 0.996 0 Volatilidad Implicita al cierre de mes

MR15 12.50 9.55% 10.77% 0.996 0 Enero 2015

MR15 12.60 10.82% 9.96% 0.996 0 12.50%

MR15 12.70 10.48% 10.28% 0.996 0

MR15 12.80 10.17% 11.78% 0.996 0 N l’
MR15 12.90 10.85% 11.44% 0.996 0 11.50% \ 7~
MR15 13.00 10.51% 10.94% 0.996 0 ’ 1
MR15 13.10 10.14% 10.53% 0.996 0 \

MR15 13.15 9.97% 10.39% 0.996 0 10.50%

MR15 13.20 9.79% 10.24% 0.996 0

MR15 13.30 9.49% 10.58% 0.996 0

MR15 13.40 9.81% 10.29% 0.996 0 9.50% 1

MR15 13.50 9.33% 10.02% 0.996 -0.001 :

MR15 13.60 9.14% 9.96% 0.996 -0.002 AJ

MR15 13.70 9.05% 9.95% 0.995 -0.004

MR15 13.80 8.93% 9.87% 0.993 -0.006 8.50%

MR15 13.90 8.89% 9.86% 0.99 -0.012

MR15 14.00 8.92% 9.92% 0.984 -0.021

MR15 14.10 8.88% 9.90% 0.976 -0.033 7.50%

MR15 14.20 8.85% 9.89% 0.96 -0.054

MR15 14.30 8.94% 10.00% 0.936 -0.082

MR15 14.40 8.93% 10.00% 0.906 -0.116 6.50%

MR15 14.50 8.92% 10.02% 0.859 -0.163 : o o0 60 6 60 60 b o6 6 6 0 6 o o o o o o o
MR15 14.60 9.05% 10.15% 0.803 -0.219 S 8§ § © ® S 4 ® BH K § 494 6@ n K & 9 6 0
MR15 14.70 9.04% 10.18% 0.738 -0.281 S8 9 9 9939393933338 QN8
MR15 14.80 9.11% 10.27% 0.658 -0.354

MR15 14.90 9.25% 10.44% 0.576 -0.428 ) )

MR15 15.00 9.27% 10.49% 0.491 -0.503 Strike Prices

MR15 15.10 9.47% 10.72% 0.411 -0.574

MR15 15.20 9.65% 10.94% 0.336 -0.641 =E=CALL =#=PUT

MR15 15.30 9.77% 11.11% 0.271 0.7

MR15 15.40 10.16% 11.52% 0.218 -0.749

MR15 15.50 10.47% 11.87% 0.174 -0.791

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



Volatilidad Implicita ATM de IPC
VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*
IPC / Equity Index Options

Serie de Marzo 2015 / Maturity March 2015 Serie de Junio 2015 / Maturity June 2015
35.00%
28.00%
0 []
26.00% 30.00%
24.00%
22.00% 25.00%
20.00% F
20.00%
18.00% L
16.00% 15.00% g
0,
14.00% 1" ] }c
12.00% . — 10.00%
. < < < < <t <t <t <t < < <t <t < < [Te} wn
23333 IIIIIIIIIIIIISISISI e I3 YT Y TR TOYTOYOYTOYROTOYSOG
] = = > =5 = hxi b2 > > |} [5) — =
£2285585553385888822883838¢ & 2229 f @3 39 Q9 2 2 8 8 4 u
I58 8388338 J883482383%53489R¢¢ R o &8 3 8 3 4 g 2 K g § 8 8 8 3
- DUt a—Cg| DUt
Serie de Septiembre 2015 / Maturity September 2015 . . .
P y >€ep Serie de Diciembre 2015 / Maturity December 2015
0,
27.00% 23.00%
25.00%
23.00% 21.00% = =
3.00% o 'ﬂ \
21.00% A\ 7
19.00%
19.00%
) S\ \
17.00% v 17.00% 1 N\
15.00% ‘-’
13.00% - 15.00% '
11.00%
13.00%
9.00%
7.00% 11.00%
SR TR T T T T TR B T TR T T T T T B B B I 3 8 8 9 8 o8 w8 ogomow g omowowog
L 0A m oL OB LT T LT OLOSOSOS S S D DD e
R EEEEEEEEEEEE NN S8 § & & & & &5 &8 &8 88848 & & &
¥ @2 8 9 & KR @& g N ¥ 3 8 8 {8 8 v & o o =B~ I N O
N N 9 A NS 4 9 Q o < < o N ® &5 & & 6 dada d «&o «d 4 & N & 8§ 0™
a—C gl DUt - 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

ST-3u3-61

GT-3u3-G0

v1-d1a-¢¢

¥1-21d-80

VT-NON-v¢

¥T-AON-0T

¥1-10-L2

Y1-10-€T

v1-dos-6¢

y1-des-GT

]

¥1-das-10

¥T-00v-8T

#T-00V-+0

vT-InC-T¢

ko

¥1-InC-2L0

28.00%
27.00%

26.00% W‘

25.00%
24.00%
23.00%
22.00%

21.00% ’4

20.00%
19.00%

18.00%

y1-unc-€e

GT-8u3-9¢

GT-au3-¢T
¥1-91d-6¢

¥1-01a-ST

¥1-91d-10

YT-NON-LT

V1-AON-€0

¥1-100-0¢

ik

r"\

¥1-190-90

yT-dos-zz

¥T-d9S-80

¥T-06v-Gg

¥T-06V-TT

¥1-INC-8¢

'™

¥1-INC-¥T
- ¥T-unc-0e
¥T-unc-91

¥1-unr-¢o

yT-ReN-6T

¥T-ReN-G0

Y1-1Qv-T¢

v1-1qv-L0

VT-TeiN-v¢

30.00%

28.00%

26.00%

24.00%

22.00% -

20.00%

18.00%

(gl DUt

aCg| DUt

Serie Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

29.00%

(]
2 R 2 2 B ¥
o o =) o o o
Q < o < = Q
~ n ™ - [ N~
o~ Y I3\ [N — —
P
i
‘M
Am
- - - - -
o =) o =) =) =) o
= < = o < = <
<] ~ [Te] IN] i o ~
[ o~ 3 I3\ [N — —

ST-9u3-0¢
GT-9U3-8¢
ST-9u3-9¢
ST-du3-ve
ST-d3u3-¢e
ST-9u3-0¢
GT-9U3-8T
ST-9u3-9T
ST-9u3-vT
ST-3u3-¢1
ST-9u3-0T
GT-9U3-80
ST-9u3-90
ST-9U3-v0
ST-3u3-20
¥1-0a-1¢

¥1-01a-6¢

GT-8u3-92
GT-8U3-6T
GT-8u3-2T
GT-8U3-G0
¥1-010-62
¥1-01-22
¥1-01Q-GT
¥1-014-80
¥1-21Q-T0
¥T-NON-¥Z
¥T-NON-LT
#T-AON-0T
¥T-NON-€0
¥1-100-12
¥T-10-02
¥T-100-€T
¥T-190-90
¥1-dos-6¢

yT-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

e

Serie de Marzo 2015 / Maturity March 2015

38.00%

33.00%

28.00% -

23.00%

18.00%

GT-9U3-6T
GT-2U3-50
¥1-91a-2¢

¥1-91d-80

¥T-AON-+Z
¥T-AON-0T
¥1-100-L2
¥T-100-€T
¥T1-dos-6¢
¥T-das-GT
¥1-d9S-10
¥1-00v-8T
¥1-00v-10
¥T-INC-T2

¥T-InC-20

v1-unc-g¢

GT-9u3-9¢

ST-9u3-¢T

¥1-01a-6¢

¥1-01a-ST
- ¥1-01a-10
¥T-NON-LT

YT-NON-E0

¥1-190-02

¥1-190-90
v1-des-ze

- ¥T-d9S-80
- ¥T-0bv-G2
¥T-00v-TT

¥1-InC-8¢

vT-InC-¥1

¥1-unc-0€

¥1-unc-91

¥T-unc-co

yT-Ren-6T
yT-Ren-50

v1-1av-1¢

¥1-19v-L0

i

V1-lenN-v¢

53.00%

48.00%

43.00%

38.00%

33.00%

28.00%

23.00%

18.00%

@—pUT

@ CALL

@—pUT

e CALL

Serie Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015/ Maturity September 2015

—
p——

48.00%

43.00%

38.00%

33.00%

23.00%

18.00%

ﬁ 28.00%
/S

A4

65.00%

55.00%

45.00%

35.00%

25.00%

15.00%

GT-au3-0€
GT-9U3-8¢
GT1-au3-9¢
GT-au3-ve
GT-au3-ce
GT-au3-0¢
GT-9U3-8T
GT-9u3-97
GT-8U3-vT
GT-au3-¢t
GT-au3-0T
GT-d3u3-80
GT1-9U3-90
G1-au3-v0
G1-au3-¢0
v1-91d-1€

¥1-31d-6¢

GT-8u3-92
GT-2U3-6T
GT-au3-2T
GT-8U3-50
¥1-010-62
¥1-01d-2¢
¥1-1a-GT
¥1-01a-80
¥1-013-T0
¥T-AON-¥Z
¥T-AON-LT
¥T-AON-0T
¥T-AON-E0
¥1-100-22
¥1-10-02
¥1-100-€T
71-190-90
¥1-des-62

yT-dos-zz

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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11

34.00%
32.00%
30.00%
28.00%
26.00%
24.00%
22.00%
20.00%
18.00%
16.00%
14.00%

31.00%
29.00%
27.00%
25.00%
23.00%
21.00%
19.00%
17.00%
15.00%

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*
Walmex V / Individual Equity Options

Serie de Marzo 2015 / Maturity March 2015

w ~
- \/ A\ ;r-&u.v
AU S S S S A A A A . . .~ . S A T A A AR S (O B 0]
SRR R R I N o B B B B B B B B
5 5 5 2> > £ £ £ 35 5 Q 0 2 9 g% 6 2 2 o o o o o
T 9O Q9 S S o O = 2 K
£$33:22333329988¢922820454
I5HBLEE838 93888888535 9g
e=mCALL  s===pPUT
Serie de Septiembre 2015 / Maturity September 2015
M \.‘__
A —
N ‘ __v"z&“
A
‘\-—vkﬁ ™\
DS S S S A A A A A L~ A R A A (o B (o N I ]
D B B B B r B S B r S r S S S S
2 2 § B 8 B 2 Z 2 2 £ £ L g 2 9 9o 9 9
4 § 9 9 9 ¢ 2 2 2 2058 85 b §h g
L S S G SN S S
§ 8 ¢ &« & « 8 2 5§ J © o =« & & 8 9 3 &«
emmmCALL  es==pUT

28.00%
26.00%
24.00%
22.00%
20.00%
18.00%
16.00%
14.00%

32.00%
30.00%
28.00%
26.00%
24.00%
22.00%
20.00%
18.00%
16.00%

Serie de Junio 2015/ Maturity June 2015

™~

em=mCALL  e===pPUT

*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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- CALL P UT
Serie Diciembre 2015 / Maturity December 2015
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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

GT-d3u3-6T

GT-d3u3-S0

¥1-01a-¢e

¥1-21a-80

+ ¥T-NON-v¢

YT-NON-0T

Y1-10-L2

Y1-100-€T

f

v1-das-62

¥1-das-GT

$1-d9S-T0

$T-00v-8T

¥1-06v-70

™

v1-Inc-Te

vT-InC-L0

y1-unc-€e

24.00%

22.00%

20.00%

18.00%

12.00%

GT-9U3-9¢

GT-d3u3-¢T

¥1-91d-6¢

¥1-01a-ST

¥1-31d-10

¥T-NON-LT

¥T-NON-E0

¥1-190-02

¥1-190-90

v1-des-ze

¥T-09S-80

- yT-0bv-Gz
¥1-00y-TT

¥1-InC-8¢

yT-InC-v1

¥T-unc-0g

y1-unc-91

y1-unt-¢o

yT-ReN-6T

¥T-ReN-G0

Y1-1Qv-1¢

¥1-19v-L0

"

v1-TeN-ve

29.00%

27.00%

25.00%

23.00%

21.00%

19.00%

17.00%

15.00%

13.00%

11.00%

—PUT

@ CALL

e PUT

@ CALL

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

GT-au3-0€

GT-8u3-8¢

GT-8u3-9¢

GT-d3u3a-v¢

G1-au3-ce

GT-9U3-0¢

GT-d3u3-8T

GT-3u3-9T

GT-du3-vT

GT-d3u3-¢T

GT-8u3-0T

GT-8U3-80

GT1-9U3-90

GT-9U3-v0

GT1-8U3-20

y1-01a-1€

-

¥1-91d-6¢

31.00%

26.00%

21.00% -

e

16.00%

11.00%

-

NJ

N

A

29.00%

24.00%

19.00%

14.00%

9.00%

GT-au3-9¢
GT-9U3-6T
GT-au3-¢t
GT-9U3-50

¥1-01a-6¢

- ¥1-01d-¢¢

¥1-01Q-GT
¥1-013-80

¥1-01Q-T0

¥T-NON-¥Z
YT-AON-LT
¥T-NON-0T
#T-AON-€0
$1-100-22
¥T1-190-02
¥T-00-€T

¥T-190-90
71-09S-62

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

m
u.
R 2R
S © © © © © © o
© © © o o o <o <
© N~ © 1B o o o« o
N N N N N N N N
—_—
-
_—
S EXXETEEXEXRLE
SO O © © O © © © © ©
© O © 9 9 © QO 9 9 Q9
S o ©® N~ © 18 F O o o
® N N N NN NN NN

GT-d3u3-61

GT-8u3-50

v1-01d-¢¢

¥1-31a-80

V1-AON-v2

¥1-AON-0T

¥1-10-L¢

VI-10-€T

yT-d9S-62

¥T-09S-GT

¥T-d9S-T0

¥1-06v-8T

¥1-06v-10

v1-Inc-T¢

¥1-InC-2L0

y1-unc-€e

GT-8u3-92
GT-8u3-2T
¥1-013-62
¥1-913-GT
¥1-01a-T0
¥T-AON-LT
¥T-AON-E€0
¥1-100-02
¥1-190-90
y1-das-geg
¥1-das-80
¥1-00v-G2
¥1-00v-TT
vT-Inc-82
YT-INC-¥T
¥T-unc-0e
¥T-unc-91
¥T-unc-20
vT-ReN-6T
¥T-ReN-50
vT-10v-T¢
vT-10v-L0
vT-TeN-vZ

—PUT

@ CALL

@—pUT

e CALL

Serie de Diciembre 2015 / Maturity December 2015

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%

GT1-au3-0€

GT-au3-8¢

GT-8u3-9¢

ST-8u3a-v¢

G1-su3-ce

GT-8u3-0¢

GT-3u3-8T

GT-8u3-91

ST-du3-vT

§GT-au3-¢t

GT-d3u3-0T

GT-8U3-80

GT-au3-90

GT1-9U3-v0

GT-au3-¢0

¥1-01a-1€

¥1-31a-6¢

GT-8u3-9¢

=\
A

GT-d3u3-61

A

GT-d3u3-¢T

GT-8U3-S0

Y1-91a-6¢

¥1-0la-¢¢

v1-010-GT

¥1-21a-80

=

¥1-91a-10

V1-AON-v¢

¥T-AON-LT

¥1-AON-0T

¥T-NON-E0

¥1-100-L2

¥1-190-0¢

YT-PO-€ET

¥1-190-90

yT-d9S-62

43.00%

38.00%

33.00%

28.00%

23.00%

]

v1-das-zeg

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 Marzo 2015 / Maturity March 2015

Serie de Junio 2015 / Maturity June 2015

=3

]
]
Y
¢
!
A

{
[
2
X
{

34.00% 36.00%
32.00% 34.00%
30.00% N MV . 32.00%
0,
28.00% !ulvy\ A 7 f 30.00%
g 28.00%
26.00% " l\£¥'\_ o
0,
. g 26.00%
24.00% N\ v
l‘- 24.00%
22.00%
22.00%
20.00% |
e % % < ¥ ¥ v % % ¥ ¥ ¥ v % % < < < ¢ v w00 20.00%
PRI A B B B B B B B B B B B B B B B B B s,
2 2 = > > £ £ 5 5 90 0 a8 8 =2 =2 o oo o 0 o \
ErEEEs553385583885388¢8¢¢ :
IS5 8488893888888 558 R3¢ &
==CALL  es==PUT
Serie de Septiembre 2015 / Maturity September 2015
34.00% 40.00%
38.00%
32.00% —~ 36.00%
\,
30.00% 34.00%
A / 32.00%
28.00% /| - v 30.00%
26.00% - \ n 28.00%
N -
| L A\, / W~ 2600%
24.00% ¥ 24.00%
vV 20.00%
20.00% | |
< < < < < < < < < < < < < < < 0 n n n
- i - - — - - i — - - — - — i — i - -
» o Q Q 9 Q =2 =z =z =2 £ 5 & & & 4w oy
8389 88§89 5388381888434
=CALL  ss==PUT

e=mCALL  ss===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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e CALL e PUT
Serie de Diciembre 2015 / Maturity December 2015
—
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*
Mextrac / Index Tracking Stock Option

Serie de Marzo 2015 / Maturity March 2015 Serie de Junio 2015 / Maturity June 2015
19.70% 19.00%
. 0
18.90% P00
19.50% 16.80% et
. 0
19.30% 18.70%
. 0
19.10% q o .
l 18.60%
18.90%
8.90% [ —n 18.50% ]
0,
18.70% I 18.40% -
18.50% ]-ﬂ. “ 18.30% | e
0,
18.30% L 16.20% |
18.10% 18.10%
17.90% ! 18.00%
BB B M~ S~ G S S S S R~ L~ S S . AR R~ S~ . L R [0 B o) . ° ! !
L B IS S T TS S I B S IR I R S DR~ R S TR B S B B I B | < < < < < < < < < < < < < < n n
T T T N o R O ) A B B B S B N S R B SR N B
$332:2333323938¢30922080044 5 33 9% 9% 8 8 8§ 883 38 8 2 ¢
T (IR TR T S - TR S S S R I - NI 22 22 <€ 9 9 9 Q Q@ 2z = 9 & 0 O
§eNe s e e SN e s e Se e ® S s &8 8 3 4 3 482 K 3 38 4d 879
@==CALL  es==pUT @=mCALL ~ e===pUT
Serie de Septiembre 2015 / Maturity September 2015 Serie de Diciembre 2015 / Maturity December 2015
19.00% 20.00%
18.90% ~\ /~\ W\ 19.80%
18.80% 19.60%
18.70% NV 19.40%
18.60% 19.20%
0,
18.50% 19.00%
0,
18.40% T 080%
T 18.60%
18.30% ’ “ 0
18.20% o 18'4OOA’ 1
18.10% 1252;
18.00% T ’ 0 < < 7o) 7o) T} T} T} n T) 0 0 o T} T) T) T} T}
< ¥ ¥ ¥ ¥ ¥ ¥ ¥ ¥ ¥ ¥ £ ¥ & L 0 0 0 A s s L B R U N R B B
S B S B B B N I B S B N B B B S o ¢ b o & b & o b & o b & b O @
& o5 8 8 8 38338 3388888 ¢ ¢g e ¢ e & § § & & & & & & 4§ & 4 4 4§ & &
» oo Q 9 9 @ =z z =z =z 5§ & & 3 2 40 4 WU = T = TR T L S S
@ CALL es==PUT @m==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.



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

Serie de Marzo 2015 / Maturity March 2015 Serie de Junio 2015 / Maturity June 2015

23.30% 23.20%

23.10% 23.00%

1 | | ! — A

22.90% | | rar J 22.80% l

22.70%

i 22.60%
22.50%
22.40%

22.30%

9210% 22.20%

21.90% 1 J | 22.00% f

21.70% 21.80%

21.50% 21.60%

LYY I IIIIIITIIIIISISISSILG 3% 03033 O3 O3O3OLO3O3TOLOSOYTowo8
5 5 5 > > c¢c £ £ 3 3 @ @ 2 a5 B 2z L L L OO s 3 3 <) <) & a & B B > > 6 O @ @
£33£835233322888¢6223883845 4 522823888885 22453588
538838888 3883888385898&9¢g 8 5 &8 3 8 34882 K 3 38K 4§ ¢
| @)Ut ol @—ut
. . . Serie de Diciembre 2015/ Maturity December 2015
Serie de Septiembre 2015 / Maturity September 2015 y

23.20% 23.40%

23.00% r 23.20%

22.80% 23.00%

22.60%

22.80%

22.40%

22.20% 22.60%

22.00% E et 22.40%

21.80% 22.20%

21.60% 22.00%

21.20% S 39 98 8 8 8 2 89 89 8 8 38 &2 38 39 18
D T T 1 6 o b ¢ o ¢ & b @ b & & b & b & O
S £ 8 5 38 5 5 5 35 &L L L g @ o A
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8§ &8 2 &K 8ga 538858892

LTl DUt | @—ut

*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*

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%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

6.00%

GT-au3-L¢
GT-aU3-€T
¥1-01a-0€
¥1-01a-91
¥1-31a-¢0
YT-AON-8T
¥ T-NON-¥0
¥1-10-T¢
¥1-190-L0
v1-das-gg
¥1-daS-60
¥T-0Bv-92
¥T-0Bv-2T
¥1-INC-62
¥1-InC-ST
¥1-INC-T0

y1-unc-L1

GT-2u3-02
GT-2u3-90
¥1-91a-€¢
¥T1-01d-60
¥T-AON-GZ
¥T-AON-TT
¥1-100-82
¥T-100-7T
¥T1-des-0g
yT1-dos-91
¥T1-das-20
¥T-00v-6T
¥1-00v-G0
yI-INC-22
¥T-INC-80
yT-unc-vg
¥T-unc-0T
vT-ReN-22
vT-AenN-€T
¥1-1av-62
¥1-1qv-GT
¥1-1v-10
vT-1eN-8T

—PUT

@ CALL

@—PUT

e CALL

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

N”

N~

11.00%
10.50%
10.00%

9.50%
9.00%
8.50%
8.00%
7.50%
7.00%
6.50%

GT-au3-0€

GT-3u3-8¢

GT-8u3-9¢

ST-du3a-v¢

GT-au3-c¢

ST-3u3-0¢

GT-8u3-8T

GT-3u3-91

GT-du3-vT

ST-d3u3-¢T

GT-au3-0T

GT-d8U3-80

GT-au3-90

ST-3u3-v0

GT-8u3-¢0

¥1-01a-1€

¥1-91d-6¢

§T-du3-8¢

GT-au3-1¢

GT-au3-vT

GT-au3-L0

¥1-01a-1€

AN\

v1-31d-v¢

¥1-01a-LT

¥1-313-0T

¥1-01a-€0

| ¥T-AON-9¢

VT-NON-6T

VT-NON-CT

T-NON-S0

¥1-10-6¢

¥1-10-¢¢

¥1-10-9T

¥1-190-80

¥1-10-10

v1-das-ve

yT-d9S-LT

11.00%

10.00%

9.00%

8.00%

7.00%

6.00%

5.00%

4.00%

3.00%

@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

<
L
nN 2
<
PM L
m
2 2 8 8 B8 8 ¥
o o o o o o o
nm 0O 1n O O 10
o 0 W I ™ O o«
M N N N N N -
!

-
TR ESR
o O O O O O O O o
n 1 0 v W1 O W Wn o
© N - MO N 4 O O
N N NN NN N A

GT-2U3-6T
GT-8U3-50
¥1-01a-2¢

¥1-913-80

¥T-AON-7Z
¥T-AON-0T
¥T1-00-L2
YT-100-€T
y1-dos-6¢
¥1-d9S-GT
¥1-das-T0
¥T-0Bv-8T
¥1-00v-10
yT-InC-T2

¥T-InC-L0

¥T-unc-g¢

GT-8u3-92
GT-8u3-2T
¥1-010-62
¥1-01a-GT
¥T1-01a-10
¥T-AON-LT
#T-AON-€0
#1-100-02
#1-190-90
yT1-des-zz
¥T1-dos-80
¥T-0Bv-Gg
¥T-0Bv-TT
¥T-INC-82
YT-INC-4T
¥T-unc-0
¥T-unc-91
¥T-unc-20
vT-ReN-6T
7T-ReiN-50
¥T-10v-T2
¥1-1av-20
vT-TeN-v2

—PUT

@ CALL

P UT

@ CALL

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

S

.

[ 4

27.00%

26.00%

25.00%

24.00%

23.00%

=l

22.00%

21.00%

20.00%

34.00%
32.00%
30.00%
28.00%
26.00%
24.00%
22.00%
20.00%
18.00%
16.00%

GT-au3-0€
GT-8u3-8¢
GT-8u3-9¢
GT-au3-v¢
GT-au3-ce
ST-d3u3-0¢
GT-au3-8T
GT-au3-97
GT-8u3-v1T
GT-au3-¢t
GT-au3-0T
GT-3u3-80
GT-au3-90
GT-au3-v0
GT-8u3-¢0
¥1-01a-1€

¥1-01a-6¢

GT-8u3-92
GT-8U3-6T
GT-8u3-2T
GT-2U3-50
¥1-013-6¢
¥1-010-22
¥1-010-GT
¥1-01d-80
¥1-013-T0
¥T-AON-¥C
¥T-AON-LT
¥T-AON-0T
¥T-AON-E0
7110022
71-190-02
¥T-100-€T
¥1-190-90
y1-dos-62

yT-d9s-22

—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

H—\“\_ .

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

SAS

22.00%

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

6.00%

GT-2U3-6T
GT-8U3-G0
$1-010-2¢

¥T1-91d-80

¥T-AON-17Z
¥T-AON-0T
¥T-00-22
¥T-100-€T
y1-dos-62
yT-d9S-GT
#1-d9S-10
¥T1-00v-8T
¥T-06v-10
¥T-InC-T2

¥T-InC-20

y1-unc-€e

GT-8u3-92
GT-8u3-2T
¥1-010-62
¥1-01a-GT
¥1-01a-T0
¥T-AON-LT
¥T-AON-E0
¥1-100-02
71-990-90
¥1-09S-2¢
¥1-das-80
¥1-0bv-Gg
¥1-00v-TT
yT-InC-82
YT-INC-¥T
¥T-unc-0g
¥T-unc-91
¥T-unc-20
¥T-AeN-6T
vT1-ReN-G0
yT-10v-T2C
¥T-19v-L0
vT-leN-v2

emmmCALL es=—=pPUT

T

@ CALL

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

GT-d8u3-0¢

GT-au3-8¢

GT-8u3-9¢

ST-d3u3-ve

GT-au3-¢e

GT-3u3-0¢

GT-8u3-8T

GT-9U3-97

ST-d3u3-v1

GT-au3-¢T

GT-8u3-0T

GT-9U3-80

GT-au3-90

GT1-9u3-v0

GT-au3-¢0

¥1-01a-1€

¥1-21a-6¢

8.50%
8.45%
8.40%
8.35%
8.30%
8.25%
8.20%
8.15%
8.10%
8.05%
8.00%

\

7\

13.00%

12.00%

11.00% -\-A

10.00%

9.00%

8.00%

7.00%

6.00%

GT-au3-9¢
GT-9U3-6T
GT-au3-¢t
GT-9U3-50

¥1-01a-6¢

- ¥1-01d-¢¢

¥1-010-GT
¥1-014-80

¥1-01Q-T0

¥T-NON-vZ
YT-AON-LT
¥T-NON-0T
¥T-AON-€0
$1-100-22
¥1-100-02
¥T-00-€T

¥T-190-90
¥1-dos-62

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
AMERICA MOVIL L

E—
»

IPC
74.00% 90.00%
64.00% 80.00%
70.00%
54.00%
60.00%
44.00% 50.00% 1
34.00% | 40.00% -
24.00% - | 30.00% -
20.00%
14.00% -
10.00%
4.00% +—t——— 0.00%
o Hd H d d Hd N N NN NN O O OO ®OOS$§$ 3§ 5§ 35 < 0 . -
A S AN B B e B B S e B B i
Qg 23S £ 2 0L 5 2SS 220 5 2SS L2 Ly 2SS L2 P
2228202238 20=222820822238240 &
8838°88883°883833°333883°383838 3
@ CALL e—PUT
Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
CEMEX CPO
120.00% 92.00%
82.00%
100.00%
‘ 72.00%
80.00% l 62.00%
60.00% - - | 2 | 52.00%
42.00%
40.00% ﬂ 0
32.00%
0,
20.00% 22.00%
0.00% 12.00%
o H H Hd Hd Hd NN NN NN MO O MmO S YT TS
e B B B B B B S B B B S B B B B B B
D = 2T OB L0 a5 c 0B L a5 c o0 B e a9sc o B e
§£838850823558082383830¢8358383
23378 AKRKRELIRIIILIIATEESH IR
@ CALL P UT

o Hd d 4 4 N N N N NN MOMmO N MMM S T Y 0
R AR v S S S B B B B N B, B B R B B B B
=25 QO > 0 5 > 5 Q > 0 5 > 5 99 > 0 5 > 5 Q9 > o
S @ =2 o O S T 2 o o S @ =2 o O S T 2 o o
?230)252230)252230)252230)25
E8°88883°38888383°c8888383°888
@ CALL P UT
Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
GMEXICO B

4 [}

e
o Hd H A H A NN NN NN OO OO MS < S Y Y ;n
S R v B~ B B S B B B s B, B B, B B B R S B B
L E >S5 Q2 0 5 >S5 9 2 0 5 225 9 > 0 5 225 9 > o0
c 8 T2 060 c 8T 2 00 c 8 T2 0bc 8T 2 o 6 ¢
02320 ZW0>22¢0pZ02=22¢0Z023>7 ¢ 20
T8383°88883°38883°333838°38883

@m=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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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
80.00%
69.00% .
I 70.00%
59.00% I
I 60.00% I %
0,
49.00% 50.00%
0% - []
39.00% 40.00% - i i |
29.00% - — 30.00% 1
19.00% 20.00%
9.00% T T T T 10.00% -+ T T T T t t t t t T T T T T
LR R LR EEEEEEE R R E R EEE TR
b L S S f Oo0a L Lo ba L LS G O L LSS D R
5523938332328 332952332¢9 §8835858%55808%855808%8588¢8
83g°4d8ARKELERLIRVIIIREIFIGgEEYIA 3335 a28Aq5KEYIRAIIIg2R858 939
e CALL  es==—pUT @ CALL @ pPUT
Volatilidad Implicita diaria de las series ATM del Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano / Vencimiento mas cercano /
Nearest Maturity Implied Volatility Nearest Maturity Implied Volatility
FEMSA UBD DOLAR
75.00% 30.00%
65.00%
25.00%
55.00%
20.00% -
45.00%
35.000 | 15.00% -
25.00% - - f o~ 10.00%
15.00% t t t t t t t t t t t t t t t t 5.00% T t T
2992322333333 IIIIIIIII T 9929 dgy YNNI ISYY
S5 8585880885558 553853383538¢8%¢ b i 23 aiiassbiirriiiizaiaie
9295334944z I3z228459%93355444 5222832833282 8258382862233824
333338833 3558338388 32323549484 el i g g S G g gl G o e ol e - S g g
- ©° ® - = -~ - © o © o © o 3 o 8 33 &0 8 3 330 38 3 330 3 © o o
e CALL  es=—pyUT ammmCALL 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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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 ATM DIARIA AL VENCIMIENTO MAS CERCANO/

DAILY ATM NEAREST MATURITY IMPLIED VOLATILITY*
Naftrac 02 — Brtrac — iShares S&P - Mextrac / Index Tracking Stock Options

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

NAFTRAC 02
HH\‘—IHHFINNNNNIV\I(“')MMM(VJCVJ??#V<‘l‘<l‘l-0
R A B R B B, S B B R S B
wa%ga>oa%3a>m§%3a>ma%3g>m
2232025320228 20223320
88g8°88883°888838°8888383°8838

emmmCALL  es==pUT

Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
ISHARES S&P
"\
mmmmmmmvvvvvvvvvv%%vv%vvmm
S B B B B B B B B - B B B B B B
O 2 9 B 2 L L Va9 5 55 2E 35 Q2 a2P 2 2L OO
3692008283352 33233809220 a4
LD 9 3 2 N T - L0902z oW
288 Joy88I3550333838N38383-8¢8
emmmCALL  es==pUT

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

*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.

BRTRAC

U —
£n- [y r
;IHHHHHHNNNNNNM@MMNM??#???
e B B B B B B R B B B B I B B B B
D5 >SS 0B L 9 ks € 0B L a9 s c o5 L asc o8 e
§3832926082332C6082320083%320620
2338 2885 KL8IQ VL8288 58 833

emmmCALL  es==pUT

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

—
G C B S S v S B B B B B B B N S
2 2 8 3 3 2 3 ¢ 3 3 2 3 ¢ 5 z3z s g2 3 ¢
2032620533262 0332 620
g 494 9 4 O 494 9 494 94 4 O d9 9d o9 49 &4 S5 49 o o
o o O o o O o O o o O o O o o O o

e CALL  es=—pyT
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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



