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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 41.72% 39.28% 0.99 -0.004

MR15 35500 40.43% 37.66% 0.989 -0.005

MR15 36000 39.16% 36.13% 0.987 -0.007 Volatilidad Implicita IPC

MR15 36500 37.88% 34.69% 0.985 -0.009

MR15 37000 36.61% 33.32% 0.982 -0.011 Volatilidad Implicita al cierre de mes

MR15 37500 35.38% 32.09% 0.978 -0.014 Febrero 2015

MR15 38000 34.15% 30.92% 0.973 -0.018

MR15 38500 32.93% 29.81% 0.975 -0.026

MR15 39000 31.73% 28.77% 0.972 -0.034 42%

MR15 39500 30.57% 27.81% 0.985 -0.044 0 T

MR15 40000 29.42% 26.87% 0.949 -0.056 \\

MR15 40500 28.26% 25.93% 0.926 -0.075 b

MR15 41000 27.10% 24.99% 0.885 -0.096 37% +—

MR15 41500 25.92% 24.04% 0.782 -0.127 \ )\

MR15 42000 24.78% 23.13% 0.832 -0.163 L1 \\

MR15 42500 23.61% 22.20% 0.746 -0.234 3204 ™

MR15 43000 22.40% 21.23% 0.687 -0.289 L ‘\

MR15 43500 21.12% 20.21% 0.639 -0.362 “ ) N

MR15 44000 19.75% 19.15% 0.547 -0.453 27% L \\

MR15 44500 18.27% 18.05% 0.441 -0.556 | “\

MR15 45000 16.60% 17.01% 0.329 -0.663 \‘\

MR15 45500 14.98% 16.29% 0.225 -0.77 ‘\

MR15 46000 15.25% 16.26% 0.138 -0.83 22%

MR15 46500 17.24% 17.16% 0.084 -0.877

MR15 47000 19.44% 18.77% 0.05 -0.933

MR15 47500 21.50% 20.74% 0.119 -0.951 17%

MR15 48000 23.45% 22.82% 0.096 -0.961

MR15 48500 25.29% 24.90% 0.078 -0.881

MR15 49000 27.03% 26.94% 0.064 -0.895 12% |

MR15 49500 28.70% 28.92% 0.052 -0.907 5 o o o o o o o o o o o o o o o

MR15 50000 30.28% 30.86% 0.044 -0.917 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8
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* 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 80.38% 48.43% 0.989 0 Volatilidad Implicita AMERICA MOVIL L
MR15 11.00 70.42% 44.40% 0.991 0
mgig g-gg 61.80% 40.85% 0.992 0 Volatilidad Implicita al cierre de mes
. 54.34% 37.75% 0.993 0
MR15 12.50 47.94% 35.03% 0.992 -0.001 Febrero 2015
MR15 13.00 42.47% 32.67% 0.959 -0.003 80% 9\
MR15 13.50 37.84% 30.62% 0.963 -0.008 70% Ny
MR15 14.00 33.97% 28.85% 0.957 -0.021 N
MR15 14.50 30.78% 27.34% 0.901 -0.058 60% \
MR15 15.00 28.21% 26.07% 0.864 -0.145 l
MR15 15.50 26.21% 25.00% 0.748 -0.272 50% T | W
MR15 16.00 24.71% 24.13% 0.525 -0.479 20% \.._ h U
MR15 16.50 23.68% 23.43% 0.288 -0.694 i**“
MR15 17.00 23.07% 22.89% 0.164 -0.887 30% !-.‘i
MR15 17.50 22.86% 22.50% 0.06 -0.916 h-.-......_t =
MR15 18.00 23.00% 22.25% 0.022 -1 20% o
MR15 18.50 23.47% 22.12% 0.008 -1 10%
MR15 19.00 24.24% 22.11% 0.002 -1 o 0o 0o o o 0o o o 060 0 60 o 6 o0 o o o o
MR15 19.50 25.30% 22.20% 0.001 -1 g g : z : 2 : 3 3 g : g : E : 3 : g : g
MR15 20.00 26.60% 22.39% 0 -1 A Hd A =@ =@ @A =A@ @ @ @ @3 @ A3 A3 @3 o EeH e EH - N
| Strike Prices
=== CALL e=ii=PUT
Volatilidad Implicita CEMEX
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA
VENCIMIENTO STRIKE PRICE . " )
MATURITY DATE Volatilidad Implicita al cierre de mes

MR15 10.00 68.96% 89.47% 0.996 -0.02 Febrero 2015

MR15 11.00 57.45% 69.30% 0.992 -0.018

MR15 12.00 49.20% 55.52% 0.981 -0.025 95.00%

MR15 13.00 4351% 46.76% 0.937 -0.058 85.00% 1\

MR15 14.00 39.87% 42.00% 0.827 -0.255 \\

MR15 15.00 37.88% 40.45% 0576 -0.424 75.00%

MR15 16.00 37.24% 41.53% 0.332 -0.704 N \

MR15 17.00 37.72% 44.76% 0113 -0.858 65.00% N /

MR15 18.00 39.13% 49.77% 0.037 -0.919 55.00% \ A / .

MR15 19.00 41.31% 56.28% 0.012 0.94 \ "

MR15 20.00 44.16% 64.03% 0.005 -0.965 45.00% — = -

MR15 21.00 47.55% 72.83% 0.002 -0.96 "

MR15 22.00 51.42% 82.52% 0.001 -0.981 35.00% ‘ v

MR15 23.00 55.70% 92.97% 0.001 -0.965 25.00% |
o o o o o o o o o o o o o o
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* 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



FECHA DE
VENCIMIENTO
MATURITY DATE

MR15
MR15
MR15
MR15
MR15
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
MR15
MR15
MR15
MR15
MR15

PRECIO DE EJERCICIO
STRIKE PRICE

24.00
25.00

PRECIO DE EJERCICIO
STRIKE PRICE

VOLATILIDAD IMPLICITA

CALL

21.05%
21.76%
22.37%
22.88%
23.30%
23.65%
23.93%
24.14%
24.30%
24.41%
24.46%
24.48%
24.45%
24.38%
24.28%
24.16%
24.00%
23.81%
23.60%
23.37%

VOLATILIDAD IMPLICITA

54.92%
50.69%
46.81%
43.26%
40.06%
37.19%
34.67%
32.48%
30.63%
29.12%
27.94%
27.11%
26.62%
26.46%
26.65%
27.17%
28.04%

PUT

40.29%
40.61%
40.76%
40.73%
40.53%
40.15%
39.60%
38.88%
37.98%
36.90%
35.65%
34.23%
32.63%
30.86%
28.91%
26.79%
24.49%
22.02%
19.37%
16.55%

37.97%
35.53%
33.42%
31.61%
30.08%
28.81%
27.79%
27.01%
26.44%
26.08%
25.92%
25.93%
26.12%
26.47%
26.98%
27.63%
28.42%

CALL

PRRRPR PR

0.999
0.992
0.967
0.906
0.793
0.633
0.449
0.278
0.148
0.179

0.008
0.002

CALL

0.972
0.937
0.946
0.922

0.88
0.832
0.779

0.72

0.64
0.497
0.363
0.253
0.173
0.119
0.082
0.062

DELTA

DELTA

* 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 WALMEX V & TLEVISA CPO / Stock Options

Volatilidad Implicita WALMEX

Volatilidad Implicita al cierre de mes
Febrero 2015

45.00%
40.00% | Wl
¥
N
35.00%
30.00%
25.00% —t —b == E—. 3
@ v o
- \
20.00% \\
15.00%
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Strike Prices
==CALL =@=PUT
Volatilidad Implicita TLEVISA
Volatilidad Implicita al cierre de mes
Febrero 2015
0, &
55.00% |4
50.00% \
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20.00% !
o o o o o o o o o o o o o o o o o
© 2 2 9 & & 9 & & & © © S © 9 9o 9
N < © (o] o N < [(=] o] o N < © [e] o N <
o) [ee] 0 0 o o (2] (2] (o2} o o o o — - -
- — — - - - -

Strike Prices

e=p==CALL

m=pUT




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

VENCIMIENTO STRIKE PRICE CALL PUT Opciones GMEXICO B & FEMSA UBD | Stock Options
MATURITY DATE
MR15 28.00 53.81% 59.93% 1 0
MR15 30.00 48.23% 52.90% 1 0 Volatilidad Implicita GMEXICO
MR15 32.00 43.27% 46.75% 1 -0.001
MR15 34.00 38.94% 41.48% 0.999 -0.001 Volatilidad Implicita al cierre de mes
MR15 36.00 35.23% 37.09% 0.998 -0.004 Eebrero 2015
MR15 38.00 32.13% 33.58% 0.992 -0.014 63.00%
MR15 40.00 29.67% 30.95% 0.967 -0.051 58.00% \‘
MR15 42.00 27.82% 29.20% 0.888 -0.161 53.00% g\\
MR15 44,00 26.59% 28.33% 0.693 -0.308 48.00% N \
MR15 46.00 25.99% 28.33% 0.427 -0.597 43.00% TSNINL
MR15 48.00 26.01% 29.22% 0.201 -0.759 ’ il
MR15 50.00 26.65% 30.99% 0.059 -0.973 38.00% g
MR15 52.00 27.91% 33.63% 0.018 -0.947 33.00%
MR15 54.00 29.80% 37.16% 0.006 -0.98 28.00% =
MR15 56.00 32.30% 41.56% 0.003 -0.995 23.00%
MR15 58.00 35.43% 46.84% 0.002 -1 18.00% |
o o o o o o o o o o o o o o o o
 © o 6 6 6 6 6 o © o ©o o o o©o o
[ee] o N < © o] o N < © o) o N < © e
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Strike Prices
a==CALL =@=PUT
Volatilidad Implicita FEMSA
FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA DELTA
VENCIMIENTO STRIKE PRICE CALL PUT CALL PUT . . .
MATURITY DATE Volatilidad Implicita al cierre de mes
MR15 90 38.50% 47.54% 1 0 Febrero 2015
MR15 95 35.75% 42.55% 1 0 53.00%
MR15 100 33.41% 38.43% 1 0 48.00%
MR15 105 31.42% 35.07% 1 0 I
MR15 110 29.73% 32.36% 1 0 43.00% \
MR15 115 28.32% 30.24% 1 -0.001 -~ \
MR15 120 27.16% 28.63% 0.997 -0.004 38.00% 1— Wy
N n
MR15 125 26.20% 27.47% 0.986 -0.019 33.00% " ~—
MR15 130 25.44% 26.71% 0.945 -0.081 \*
MR15 135 24.85% 26.32% 0.841 -0.173 28.00% ==
MR15 140 24.41% 26.24% 0.686 -0.356 —— — -l
MR15 145 24.10% 26.45% 0.395 -0.583 23.00% - d
MR15 150 23.93% 26.92% 0.209 -0.81 18.00%
MR15 155 23.86% 27.62% 0.082 -0.866 : o 1w o w o w o w o w o w o
(o)) (2] o o — — N ~N (52 o < < wn 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 ISHARES S&P & MEXTRAC | ETF’s Options

Volatilidad Implicita ISHARES S&P

Volatilidad Implicita al cierre de mes
Febrero 2015

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA 10.00%
VENCIMIENTO STRIKE PRICE CALL PUT
MATURITY DATE 9.00%
MR15 2800 7.43% 7.43% 1 0
MR15 2850 7.14% 7.14% 1 0
MR15 2900 6.92% 6.92% 1 0 8.00%
MR15 2950 6.74% 6.74% 1 0 [ .
MR15 3000 6.61% 6.61% 1 0 7.00% **
MR15 3050 6.53% 6.53% 0.995 -0.005 *ﬂ——.—_.__._—.——l—
MR15 3100 6.49% 6.49% 0.936 -0.066 6.00%
MR15 3150 6.50% 6.50% 0.685 -0.325
MR15 3200 6.54% 6.54% 0.3 -0.741
MR15 3250 6.63% 6.63% 0.067 -1 5.00%
MR15 3300 6.75% 6.75% 0.007 1 § § g B § g g 8 8 § § (5)
MR15 3350 6.91% 6.91% 0 -1 3 3 N N [} [} ™ ™ I3} 32} 3] 32
Strike Prices
=== CALL =m=pUT
Volatilidad Implicita MEXTRAC
Volatilidad Implicita al cierre de mes
VENCIMIENTO STRIKE PRICE CALL PUT CALL PUT 19.50%
MATURITY DATE * - - N
MR15 26.00 19.12% 18.85% 1 0 19.00% — =S - >
MR15 28.00 19.18% 18.86% 0.984 -0.015 18.50% ——
MR15 30.00 19.14% 18.83% 0.735 -0.264
MR15 32.00 19.03% 18.75% 0.213 -0.803 18.00%
MR15 34.00 18.83% 18.64% 0.015 -1 17.50%
MR15 36.00 18.57% 18.49% 0 -1
17.00%
o o o o o o
S S S S S S
[{e} e} o N < [(=]
N N (3] ™ ™ ™

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

et CALL =l=pPUT



FECHA DE
VENCIMIENTO

MATURITY DATE

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

PRECIO DE EJERCICIO
STRIKE PRICE

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

16.00
18.00

20.00

22.00
24.00
26.00

VOLATILIDAD IMPLICITA

36.79%
34.97%
33.24%
31.61%
30.06%
28.61%
27.25%
25.99%
24.81%
23.73%
22.73%
21.83%
21.03%
20.31%
19.68%
19.15%
18.71%
18.36%
18.11%
17.94%
17.87%
17.89%
18.00%
18.20%
18.49%
18.88%
19.36%
19.93%
20.59%

VOLATILIDAD IMPLICITA

22.94%
22.97%

22.97%

22.95%
22.91%
22.84%

51.42%
48.32%
45.39%
42.62%
40.00%
37.55%
35.26%
33.13%
31.15%
29.34%
27.69%
26.20%
24.86%
23.69%
22.68%
21.83%
21.14%
20.61%
20.24%
20.02%
19.97%
20.08%
20.35%
20.78%
21.37%
22.12%
23.03%
24.10%
25.33%

21.88%
21.88%

21.88%

21.89%
21.88%
21.88%

CALL

0.992
0.991

DELTA

* 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

58.00%
53.00%
48.00%
43.00%
38.00%
33.00%
28.00%
23.00%
18.00%
13.00%

8.00%

Volatilidad Implicita al cierre de mes
Febrero 2015

t

b
L ¢
L 4

|

4

91

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

Strike Prices
e CALL =B=pPUT

Volatilidad Implicita BRTRAC

46.00
46.50
47.00
47.50

48.00
48.50
49.00
49.50

50.00

23.50% Febrero 2015

23.00% [ = = =
22.50%
22.00% r = & e S =
21.50%
21.00%

Volatilidad Implicita al cierre de mes

16.00 18.00 20.00 22.00

Strike Prices
«@=CALL =w=pPUT

24.00

26.00




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% 0.999 0
MR15 12.10 10.30% 8.74% 0.999 0
MR15 12.20 9.84% 9.47% 0.999 0
MR15 12.30 9.80% 10.18% 0.999 0 - o )
MR15 12.40 9.63% 9.81% 0.999 0 Volatilidad Implicita al cierre de mes
MR15 12.50 9.55% 18.43% 0.999 0 Febrero 2015
MR15 12.60 10.82% 17.89% 0.999 0 20.50%
MR15 12.70 11.15% 17.37% 0.999 0
MR15 12.80 11.35% 16.84% 0.999 0 18.50%
MR15 12.90 11.64% 16.28% 0.999 0
MR15 13.00 11.22% 15.72% 0.999 0
MR15 13.10 11.34% 15.14% 0.999 0 16.50%
MR15 13.15 11.11% 14.83% 0.999 0 \
MR15 13.20 10.90% 14.53% 0.999 0
MR15 13.30 11.02% 13.91% 0.999 0 14.50% ‘%
MR15 13.40 12.10% 13.28% 0.999 0 W
MR15 13.50 11.60% 12.65% 0.999 0 p\
MR15 13.60 11.09% 12.04% 0.999 0 12.50%
MR15 13.70 10.74% 11.45% 0.999 0
MR15 13.80 10.10% 10.99% 0.999 0
MR15 13.90 9.74% 10.69% 0.999 0 10.50% -
MR15 14.00 9.39% 10.46% 0.999 -0.001
MR15 14.10 9.18% 10.57% 0.998 -0.002
MR15 14.20 9.09% 10.43% 0.997 -0.006 8.50% -
MR15 14.30 9.03% 10.37% 0.991 -0.016
MR15 14.40 9.24% 10.52% 0.98 -0.033 6.50%
MR15 14.50 9.09% 10.36% 0.954 -0.068 2 T T e 6 o o o o o o o oo o6 o0o0000o
MR15 14.60 9.11% 10.38% 0.9 -0.128 S 8§ ¥ @ @O 4 ®mM|mMK o d mMBEK G A ®N K
MR15 14.70 9.30% 10.53% 0.823 -0.207 899899898893 IITIITLL LYY
MR15 14.80 9.07% 10.31% 0.704 -0.317
MR15 14.90 9.29% 10.51% 0.564 -0.441 ) )
MR15 15.00 9.41% 10.61% 0.417 057 Strike Prices
MR15 15.10 9.14% 10.39% 0.289 -0.686
MR15 15.20 9.65% 10.85% 0.183 0.785 =@=CALL ==PUT
MR15 15.30 9.73% 10.97% 0.107 -0.861
MR15 15.40 9.98% 11.24% 0.065 -0.909
MR15 15.50 10.48% 11.79% 0.036 0.943
MR15 15.60 10.81% 12.21% 0.022 -0.962
MR15 15.70 11.40% 12.90% 0.014 0974
MR15 15.80 11.85% 13.51% 0.008 -0.982
MR15 15.90 12.21% 14.04% 0.005 -0.986
MR15 16.00 12.70% 14.58% 0.003 -0.99

* 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

28.00%
26.00%

24.00%

22.00%

20.00%
18.00%

L

16.00%

14.00%

12.00%

24-Mar-14

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

9.00%

7.00%

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

22-Sep-14
06-Oct-14

20-Oct-14

03-Nov-14 -

17-Nov-14 -

01-Dic-14

15-Dic-14

29-Dic-14

12-Ene-15
26-Ene-15
09-Feb-15
23-Feb-15

Serie de Septiembre 2015 / Maturity September 2015

22-Sep-14
29-Sep-14

06-Oct-14

13-Oct-14

20-Oct-14

27-Oct-14

03-Nov-14
10-Nov-14
17-Nov-14
24-Nov-14

a—C gl

01-Dic-14

08-Dic-14
15-Dic-14

°
c
-

22-Dic-14

29-Dic-14
05-Ene-15
12-Ene-15
19-Ene-15
26-Ene-15
02-Feb-15
09-Feb-15
16-Feb-15
23-Feb-15

Serie de Junio 2015/ Maturity June 2015

35.00%
30.00%
25.00%
20.00% H
15.00% }
10.00%
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AP B B U S S v TS N r S Ny
S 3 3 & ¢ 2 2 o g v z oz L £ ¢ ¢ o 29
22359849 Q 2 2L d b &g
§ © 8 3 83 3 8 3 K8 g I =« 8 3 8 9
(| Ut
Serie de Diciembre 2015 / Maturity December 2015
23.00%
N T~
19.00% - N
17.00% -
15.00% J
13.00%
11.00%
3 3 3 3 3 3 3 4 3
) @ @ ) ) & & & &
= = = = () [} (] (]
y w W w w e L e e
N 8 d & & S 3 3 &
- @—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*

América Mévil L / Individual Equity Options

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

ST1-094-91

S1-094-20

GT-d3U3-6T

§T-d3U3-S0

¥1-31d-¢¢

¥1-01a-80

YT-NON-¥¢

¥T-NON-0T

¥1-10-L2

YT-P0O-ET

v1-des-6¢

$T-d9S-GT

¥1-dos-T0

|

v1-0Bv-8T

$T-0Bv-+0

N

¥1-InC-T¢

¥1-InC-L0

28.00%
27.00%

26.00% W

25.00%
24.00%
23.00%
22.00%
21.00%
20.00%
19.00%
18.00%

v1-unc-€¢

ST-094-€¢

GT1-094-60
GT1-9u3-9¢

ST-d3u3-¢T

¥1-31a-6¢

¥1-01a-ST

¥1-31d-10

VT-AON-LT

¥1-AON-E0

¥1-190-0¢

¥1-190-90

yT-dos-zz
¥T-d9S-80

¥1-0bv-52

¥T-06v-TT

¥1-InC-8¢

¥1-InC-¥T

- ¥1-unc-0€
y1-unc-91

¥1-unc-co

yT-ReN-6T

yT-ReN-50
yT-10v-T2

¥1-19v-L0

Y1-TeiN-¥¢

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

A\

29.00%

27.00%

25.00%

23.00%
21.00%

19.00%

17.00%

N

J-’\-~v

/L'\--\._/

29.00%

27.00%

25.00%

23.00%

21.00%

19.00%

17.00%

ST-094-L¢
ST-094-G¢
ST-094-€2
ST-094-T¢
ST-094-61
ST-094-LT
ST-094-G1
ST-094-€T
ST-094-TT
ST-094-60
ST1-094-20
ST-094-G0
ST-094-€0
ST-094-T0
GT-9U3-0€
ST-9u3-8¢
GT-9u3-9¢
ST-du3-ve
GT-au3-ge
GT-3u3-0¢
GT-9u3-8T
ST-9u3-9T
ST-9u3-vT
ST-3u3-¢1
ST-9u3-0T
GT-9U3-80
GT-9U3-90
ST-3u3-v0
ST-9u3-20
¥1-01a-1¢

¥1-01a-6¢

ST-094-€2
G1-094-9T
ST-094-60
GT-094-20
GT-2u3-92
GT-2U3-6T
GT-8u3-2T
GT-8U3-G0
$1-010-62

$1-010-22

¥T1-010-GT

¥T1-01d-80

$T-910-T0

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

#1-100-90
¥1-dos-6¢
y1-dos-ze

(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

he alf

Serie de Marzo 2015 / Maturity March 2015

43.00%

38.00%

33.00%

28.00% -

23.00%

18.00%

GT1-994-9T
ST-994-20
GT-8U3-6T
GT-9U3-50
¥1-91a-2¢
¥T1-01d-80
¥T-AON-¥Z
¥T-AON-0T
¥1-100-22
¥T-10-€T
¥1-dos-62
¥T-das-GT
¥T1-das-T0
¥T-0bv-8T
¥1-00v-10
yT-InC-TC
¥T-InC-20

¥1-unc-g¢

ST-094-€¢

ST-094-60

GT-9u3-9¢2

GT-3u3-¢1

¥1-01a-6¢

¥1-01a-ST

¥1-31d-10

¥T-NON-LT

¥T-NON-E0
¥1-190-02

- $1-100-90
- yT-das-zz
- ¥1-das-80
- ¥T-06v-G2
¥T-0by-TT

¥1-InC-8¢

YT-InC-¥1

y1-unc-0e

y1-unc-91
¥1-unc-co

yT-ReN-6T

yT-Ren-50

o

¥1-19v-1¢

¥1-1v-L0

VT1-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

-

|-
=

48.00%

43.00%

38.00%

33.00%

28.00% -

23.00%

18.00%

o

T

65.00%

55.00%

45.00%

35.00%

25.00% -

15.00%

ST-094-/¢
ST-094-G¢
ST-094-€2
ST-094-T¢
ST-094-6T
GT-094-21
ST-094-GT
GT-094-€T
ST-094-TT
GT1-094-60
ST-094-20
ST-094-G0
ST-094-€0
ST-094-T0
G1-au3-0e
GT-au3-8¢
GT1-au3-9¢
ST-d3u3-ve
G1-au3-ce
GT-3u3-0¢
GT-au3-8T
GT-9U3-97
GT-9U3-vT
GT-au3-¢T
GT-au3-07
GT-9U3-80
GT-au3-90
GT1-9u3-v0
GT-au3-c0
¥1-01a-1¢€

¥1-91d-6¢

ST-994-€2
§1-994-9T
S1-994-60
§1-094-20
GT-8u3-92
GT-2u3-6T
GT-2u3-2T
GT-8U3-G0
¥1-010-62
¥1-010-22
¥1-013-GT
¥1-913-80
¥1-91a-T0
¥T-AON-¥Z
YT-AON-LT
¥T-AON-0T
¥T-AON-E0
¥T1-100-L2
¥1-100-02
YT-100-€T
71-190-90
¥1-d9S-62
y1-des-ge

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

AV S

VA

-

N_‘MV

a
aa

M — 4 —‘\

39.00%

34.00%

29.00%

1 2400% !V'

19.00%
14.00%

GT-994-9T
ST-994-20
GT-8U3-6T
GT-8U3-G0
¥1-1a-2¢

¥1-913-80

¥T-AON-7Z
¥T-AON-0T
¥T1-100-L2
¥T-100-€T
v1-das-6¢
y1-das-GT
¥1-das-T0
¥1-00v-8T
¥1-00v-10
vT-InC-TZ

¥T-InC-20

¥1-unc-g¢

ST-094-€¢

ST-094-60
§T-d3u3-9¢

ST-3u3-¢T

¥1-01a-6¢

¥1-01a-ST

¥1-01a-10

f
~

VT-NON-LT

¥T1-NON-€0

¥1-190-0¢

¥1-190-90

yT-dos-zz
#1-d9S-80

¥T-00v-G2

$T-00v-TT

N‘wwm |

" W W V1 >

v1-Inr-8¢

¥1-InC-¥1

-

- ¥T-unc-0€
y1-unc-91

¥1-unc-¢o

vT-ReN-6T

yT-ReN-50
$T-10v-T2

¥1-19v-L0

VT-renN-v¢

39.00%

34.00%

29.00%

H“\
24.00%

19.00% Nt "'ﬂ'—'b—g

14.00%

@—PUT

e CALL

—PUT

e CALL

Serie Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

ST-094-L¢

ST-094-G¢

ST-094-€2

ST-094-T¢

ST-094-61

ST-094-L1

ST-094-91

ST-094-€1

\i\\

ST-094-T1

ST-094-60

ST-094-20

ST-094-S0

ST-094-€0

ST1-094-T0

ST-3u3-0¢

ST-9u3-8¢

ST-8u3-9¢

ST-au3-ve

GT-du3-¢e

GT-9U3-0¢2

GT-3u3-8T

GT-3u3-97

ST-au3-v1

ST-au3-¢T

GT-9u3-0T

GT-3u3-80

ST-9u3-90

GT-3u3-v0

ST-8u3-¢0

¥1-0a-1¢

¥1-01a-62

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

‘

ST-094-€¢

'x

ST-094-9T

ST1-094-60

ST-094-¢0

A

§T-8u3-9¢

GT-3uU3-6T
GT-au3-¢t

GT-d3u3-50

¥1-01a-62

¥1-3la-¢¢

v1-01a-9T

¥1-21a-80

v1-91a-10

VT-NON-v¢

VT-NON-LT

VT-NON-0T

VT-AON-€0

Y1-10-L¢

YT-10-0¢

Y1-10-€T

¥1-190-90

$1-d9S-62

31.00%

29.00%

27.00%

25.00%

23.00% Wr

21.00%

19.00%

17.00%

¥1-dos-zg

15.00%

—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

GT-094-9T

GT1-094-¢0

GT-d3u3-6T

GT-8U3-S0

vy

¥1-3a-¢¢

¥1-21a-80

+ ¥T-NON-v¢

1-NON-0T

Y1-10-L2

Y1-100-€T

$1-d9S-62

yT-09S-GT

$1-d9S-T0

¥T-06v-8T

$T-06v-10

vT-InC-1C

™\,

oy SN

v1-Inc-L0

v1-unc-g¢

24.00%

22.00%

20.00% -

18.00%

16.00%

14.00%

12.00%

GT-094-€¢
GT-094-60

GT-8u3-9¢

GT-d3u3-¢T

¥1-31d-6¢

¥1-01a-ST

¥1-21a-10

¥1-NON-LT

V1-AON-E0

¥1-190-0¢

¥1-190-90

yT-das-zz
¥1-d8s-80

¥T-0bv-G2
¥T-06v-TT

T

¥1-InC-8¢

v1-InC-vT

y1-unc-0e

¥1-unc-91

¥1-unr-¢o

yT-ReN-6T

yT-ReN-G0

a

¥1-19v-1¢

L’

v1-1qv-L0
V1-lenN-v¢

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

ST-094-/¢

ST-094-G¢

ST-094-€¢

ST-094-T¢

ST-094-6T

ST-094-LT

GT-094-9T

ST-094-€T

ST-094-TT

ST-094-60

GT-094-20

GT-094-G0

ST-094-€0

ST-094-T0

GT-d8u3-0¢

GT-8u3-8¢

GT-9u3-9¢

ST-au3-ve

GT-d3u3-¢e

GT-3u3-0¢

GT-3u3-8T

GT-3u3-9T

ST-d3u3a-v1T

GT-au3-¢t

GT-8u3-0T

GT1-8U3-80

GT1-8U3-90

GT1-9U3-v0

ST-d3u3-20

y1-01a-1€

¥1-91d-6¢

31.00%

26.00%

21.00%

16.00%

11.00%

LA

Ve

J
2N

29.00%

24.00%

19.00%

14.00%

9.00%

ST-094-€¢
ST-094-9T
ST-094-60
GT-094-¢0
GT-au3-9¢
GT-9U3-6T

. GT-du3-¢T

GT-2u3-50
¥1-010-62
¥1-010-2¢
$T-010-GT
¥1-913-80
$1-010-T0
¥T-AON-Z
¥T-AON-LT
#T-AON-0T
¥T-AON-€0
¥1-100-22
#T-10-02
$T-100-€T
#1-190-90
¥1-09S-62
v1-das-gz

—PUT

@ CALL

emmnCALL 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 Marzo 2015 / Maturity March 2015 Serie de Junio 2015 / Maturity June 2015
30.00% 30.00% |
29.00% 29.00%
28.00% - 28.00%
27.00% 27.00%
26.00% - i 26.00% W\
25.00% - \/ 25.00% ﬁm V \ = |
24.00% ' 24.00% &\; '\F%_“ .
23.00% / 23.00% A.-\
22.00% 22.00% ‘ v
21.00% | 21.00% |
I 3IIIIIIIIIIIISIISIIIISIISL LSS R T T T R L T - T B
T E 3 3 & & 2 ¢ g B8 B z &z £ & ¢ ¢ 2 g
£23388333322%880022%2000355¢8¢ 2222248899 2 200 8 & & ¢
I581838898 9388388358483 ¢283 R o 8 3 2 3 84 8 3K g3 88 8 3 8 9
@==CALL  e===pyT ===CALL  e==PUT
Serie de Septiembre 2015 / Maturity September 2015 Serie de Diciembre 2015 / Maturity December 2015
43.00% 28.00%
27.00% ,‘\___\
38.00% 26.00% - —— N o~
h 25.00% g N Nt \
33.00% S— TN T e, L
\ 24.00%
28.00% 23.00%
~ ” 22.00%
23.00% 21.00%
20.00%
18.00% f t < 0 0 0 0 0 n 0 0
4 ¢ ¥ ¥ ¥ ¥ & & & & 8§ ¥ € ¥ ¥ 0 10 10 10 10 10 10 10 i - i - - - - - -
R B B B B S B B B B B B B B B B 2 o o o o 3 3 3 3
QO o 9 8 B8 8 T =z =2 2 L L L L0 o 0 0 0 0 a9 a9 a9 9 - I} I} I} I} e g o e
4090022228500 00dawdddd g 5 & 3 & & g & 3
238888 IHIocscaadB8IRELEBYY
@ CALL e——pPUT ammCALL 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.



ST-094-9T

ST-094-¢0

GT-aU3-61

GT-8u3-S0

¥1-0la-¢¢

¥1-01a-80

i MJ‘M\‘

+ ¥T-NON-vC

¥1-NON-0T

Y1-10-L2

ry

Y1-10-€T

v1-dos-6¢

y1-d9S-GT

¥1-d9s-10

¥1-00v-8T

¥1-06v-0

Serie de Junio 2015 / Maturity June 2015

B s N

¥1-InC-T¢

e

¥1-InC-L0

¥1-unc-€¢

36.00%
34.00%
32.00%
30.00%
28.00%
26.00%
24.00%

22.00%

20.00%

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Gmexico B / Gmexico B Stock Option

A a'e

Serie de Marzo 2015 / Maturity March 2015

| ¥, ae
28.00% NN

40.00%
38.00%
36.00%
34.00%
32.00%
30.00%
26.00%
24.00%
22.00%
20.00%

ST-094-€¢

+—+ GT-094-60

GT-8u3-9¢
GT-au3-¢t
¥1-01a-6¢

— ¥1-01a-9T
- ¥1-0la-10

VT-AON-LT
YT-AON-€0

| ¥1-100-02
- #T-190-90
- y1-des-zz

#T1-095-80
¥1-0Bv-G2
$T-06v-TT
¥T-INC-82
vT-InC-vT
¥T-unc-0€
¥T-unC-9T
¥T-unc-20
vT-Ren-6T
v1-Aen-G0
$T-10v-T2
¥T-19v-L0
yT-TeN-+Z

—PUT

@ CALL

A ——

Serie de Diciembre 2015 / Maturity December 2015

40.00%
38.00%
36.00%
34.00%
32.00%
30.00%
28.00%
26.00%
24.00%
22.00%
20.00%

ST-094-1¢
ST-094-9¢
ST-094-€¢
ST-094-T¢
ST-094-61
ST-094-LT
ST-094-9T
ST-094-€1
ST1-094-T1
ST1-094-60
ST1-094-20
ST1-094-S0
ST-094-€0
ST1-094-T0
GT-au3-0€
GT-au3-8¢
GT-au3-9¢
ST-au3-v¢
GT-au3-c¢
GT-au3-0¢
GT-au3-8T
GT-au3-9T
GT-au3-vT
GT-au3-¢T
GT-au3-0T
GT-au3-80
GT-au3-90
ST-au3-v0
GT-au3-¢0
¥1-01a-1€

¥1-01a-6¢

—PUT

@ CALL

ST-094-€¢

ST-094-91

ST-094-60

YN/

GT-094-20

ST-8u3-9¢

TN

GT-3u3-6T

GT-9u3-¢T

ST-au3-50
Y1-91a-6¢

¥1-0la-c¢

¥1-01a-ST

—PUT

- ¥1-21a-80
¥1-21a-10

L ¥1-AON-¥¢
VT-NON-LT

@ CALL

+ ¥T-AON-0T
YT-AON-E0

¥1-100-L2

¥1-190-0¢

Y1-P0O-ET

M

@‘y ¥1-190-90

Serie de Septiembre 2015 / Maturity September 2015

¥1-das-62

34.00%
32.00%
30.00%
28.00%
26.00% -
24.00%
22.00%

yT-dos-zz

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.

14



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%
. (]
ALAVWAL
19.50% 16.90% i
10.30% 18.80%
o 18.70%
19.10% - v
’ L 18.60% |
18.90% ——F4—+—+—+H—H————F"FF—F—— 4 - L
8.90% [ Wi 18.50%
18.70%
0,
18.50% | puefles 16.40% I Nt |V A
18.30%
0, -
18.30% 18.20%
0,
18.10% 18.10%
17.90% —
4 9§ 8 89 8 8 9 9 9 9 8§ 8 9 8§ & & & 8 F T 00 0 0 18.00% ! i
o B e I R B R e IR IR e B IR B B R B e B B B B e B e B e B B B | < < < < < < < < < < < < < < [Te] n [Te} n
- T T S N S RO S B B B R B B S B N S - B S B
88333”2200 0535282830805 %85¢0 92 c 5 5 © o 9 a9 a9 B8 8B = =2 L o 9o 9o a o
=2 << s 3s595 9% 2 <00 Q0228908 0we 0 5 3 3 2 » @ @ @ § § & &8 A 3 £ £ @ ©
IEAB5888 8 38338R8537%983¢883% 58 3246885533884 44
Sl 8« v 85 3 3 8988 -« 3 & o 8« 8 3 5 3
@==CALL  es==pUT @=mCALL  s===PUT
Serie de Septiembre 2015 / Maturity September 2015 Serie de Diciembre 2015 / Maturity December 2015
19.00% 20.00%
18.90% S\ T\ 19.80%
18.80% 19.60%
18.70% MV 19.40%
18.60% 19.20%
16.50% 19.00% ~—— —
18.40% 9 18.80%
18.30% " 18.60%
0, 4
18.20% A.J 18.40% | cxmmmnn
18.10% ¥ 18.202/0
18.00% | 18.00% °_ o o o o 0 o o o
¥ ¥ ¥ ¥ ¥ YFY ¥ ¥ ¥ T ¥ ¥ T ¥ 00 0 W00 W0 W i I 7 Bl ol e B Bl Bl
O I P r S T S T v r A A A A, o [} @ @ @ ) o] I} 9
Q o g 0 B v 2 Z2Z Z2 Z L O 0 0 0 0 0 0 0 9 9 9 Q9 o < = = = () [} (3] (]
2886632222800 s8¢ 888 2 u g u p & b s 4
$28285335338888883¢888¢3% A S T L A
@ CALL es==PUT @==CALL  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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23.30%
23.10%
22.90%
22.70%
22.50%
22.30%
22.10%
21.90%
21.70%
21.50%

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

*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
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Serie de Septiembre 2015 / Maturity September 2015
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Serie de Junio 2015 / Maturity June 2015
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Serie de Diciembre 2015/ Maturity December 2015
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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

11.50%

4 o |
S 2XREEXEXER
S & & & & & & & &
e v 9o v o ;v o 1 Q
4 0 0 o & ©® © N N
A a4
L
5
L
2R 2R 2 2 =2
& & & & & & ©
e Q <2 <o o 9o 9
® © < o o ® ©
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GT-g94-¢
GT-094-0T
GT-8u3-/2
GT-8u3-€T
¥1-913-0€
¥1-013-9T
¥1-010-20
#T-AON-8T
¥T-AON-10
¥1-100-12
¥1-190-20
yT1-dos-gg
¥1-d9S-60
¥1-00v-92
¥T-0bv-2T
yT-INC-62
¥T-InC-GT
vT-InC-TO

yT-unc-,LT

GT-094-/T
ST-994-€0
GT-8U3-02
GT-2u3-90
¥T-01d-€2
¥T1-91d-60
¥T-AON-GZ
¥T-AON-TT
¥1-100-82
¥T-00-7T
¥T1-des-0¢g
¥1-d9s-9T
¥T1-dos-20
¥T-00v-6T
¥T-0Bv-50
yI-INC-22
¥T-InC-80
yT-unc-vg
¥T-unc-0T
v1-ken-L2
vT-ReN-€T
YT-19v-62
¥T-10v-GT
vT-19v-TO
¥T-1eN-8T

—PUT

@ CALL

@—PUT

e CALL

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

N\

—

\.

11.00%
10.50%
10.00%

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

ST-094-/¢
ST-094-G¢
ST-094-€¢
ST-094-T¢
ST-094-6T
ST-094-LT
ST-094-GT
ST-094-€T
ST-094-TT
ST-094-60
ST-094-20
ST-094-50
ST-094-€0
ST-094-T0
GT-au3-0€
GT-8u3-8¢
GT-8u3-9¢
GT-au3-v¢
GT-au3-ce
GT-8u3-0¢
GT-8u3-8T
GT-8u3-97
GT-au3-v1
GT-au3-¢t
GT-au3-0T
GT-8u3-80
GT-8u3-90
GT-8u3-v0
GT-8u3-¢0
¥1-01a-1¢

¥1-01d-6¢

ST1-994-9¢

"\

ST-094-8T

ST-094-TT

ST-094-¥0

§T-3u3-8¢

ST-93u3-1¢

ST-d3u3-v1

GT-3u3-L0
v1-01a-1€

v1-01a-v¢

y1-01a-LT

¥1-01a-0T

¥1-31d-€0

I ¥T-AON-9¢
VT-AON-6T

VT-NON-CT

¥T-AON-S0

¥1-100-62

¥1-100-¢¢

¥1-10-9T

¥1-190-80
¥1-10-10

¥T1-des-v2

y1-des-/T

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
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G1-094-9T
ST-094-20
GT-2u3-6T
GT-8U3-G0
¥1-010-2¢
¥1-01a-80
¥T-AON-Z
¥T-AON-0T
¥1-100-22
¥T-100-€T
y1-das-62
y1-dos-GT
¥1-das-T0
¥1-00v-8T
¥T-0Bv-10
yT-InC-T2
vT-Inc-L0

¥1-unc-g¢

ST-094-€2
ST-094-60
GT-8u3-92
GT-8u3-2T
¥T1-010-62
¥1-01Q-GT
¥1-01a-10
¥T-AON-LT
¥T-AON-E0
¥1-190-02
#1-100-90
yT1-dos-ze
¥T1-d8S-80
¥1-00v-G2
¥T-0Bv-TT
¥T-INC-82
YT-INC-+T
¥T-unc-0g
¥T-unc-9tT
¥T-unc-20
7T-ReN-6T
v1-ken-G0
¥T-10v-T2
¥T-19v-L0
vT-TeN-vZ

—PUT

@ CALL

P UT

@ CALL

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

Y. -

"

27.00%

26.00%

25.00%

24.00%

23.00%

22.00% | S

21.00%
20.00%

-

34.00%
32.00%
30.00%
28.00%
26.00%
24.00%
22.00%

20.00% -
18.00%
16.00%

ST-094-/¢
ST-094-G¢
ST-094-€¢
ST-094-T¢
ST-094-6T
ST-094-LT
ST-094-GT
ST-094-€T
ST-094-TT
ST-094-60
ST-094-20
ST-094-S0
ST-094-€0
ST-094-T0
GT-au3-0€
GT-d3u3-8¢
GT-8u3-9¢
GT-au3-v¢
GT-du3-¢e
GT-8u3-0¢
GT-au3-8T
ST-3u3-9T
GT-au3-v1
GT-au3-¢t
ST-3u3-0T
GT-8U3-80
GT-au3-90
ST-3u3-v0
GT-au3-¢0
v1-01a-1¢

v1-21a-6¢

S1-994-€2
S1-094-9T
ST1-094-60
ST-094-20
GT-2u3-92
GT-8U3-6T
GT-8U3-2T
GT-2u3-50
¥1-013-62

¥1-01d-2¢

¥1-010-GT

¥1-913-80

¥1-01a-T0

¥T-AON-¥Z
¥T-AON-LT
¥T-AON-0T
¥T-AON-E€0
7110022
¥1-100-02
¥T-100-€T

¥1-190-90
¥1-das-62
y1-d9s-2¢

—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

/

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

At

22.00%

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

6.00%

§1-094-9T
GT-094-20
GT-2U3-6T
GT-8U3-50
¥1-010-2¢

¥1-91d-80

¥T-AON-17Z
#T-AON-0T
¥1-100-22
#T-100-€T
y1-09S-62
$T-09S-GT
¥1-09S-T0
¥1-0bv-8T
¥1-06v-10
vT-InC-T2

¥T-InC-20

v1-unc-g¢

GT-094-€2
S1-994-60
GT-2u3-92
GT-8u3-2T
¥1-010-62
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¥1-913-T0
¥T-AON-LT
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71-100-02
¥1-100-90
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¥1-09S-80
¥T1-0bv-Gg
¥T1-0Bv-TT
v1-Inc-82
yT-INC-¥T
¥T-unc-0g
¥T-unc-91
¥1-unc-z0
vT-AeN-6T
vT-ReN-G0
vTI-10v-T¢
71-10v-20
vT-TeN-vg

emmmCALL es=—=pPUT

T

@ CALL

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

GT-094-€¢

ST-094-9T

GT1-094-60

AW vy

ST-094-¢0

GT-au3-9¢

|

GT-d3u3-61

GT-d3u3-¢T

/"‘v"l

GT-8U3-50

¥1-01a-6¢

8.60%

8.50%

8.40%

8.30% -

8.20%

8.10%

8.00%

A

N\

13.00%

12.00%

11.00% -\.A

10.00%

9.00%

8.00%

7.00%

6.00%

ST-094-€¢
ST-094-9T
ST-094-60
GT-094-¢0
GT-au3-9¢
GT-9U3-6T

- §T-du3-¢T

GT-8U3-G0
¥1-010-62
$1-010-22
¥1-01Q-GT
¥T1-01d-80
$1-010-T0
¥T-AON-¥Z
#T-AON-LT
#T-AON-0T
¥T-AON-€0
¥T-100-22
¥T-10-02
$T-100-€T
#1-190-90
y1-das-62
yT-das-ze

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
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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%
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40.00% ﬂ
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@ CALL P UT

Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
AMERICA MOVIL L
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80.00%

70.00%

60.00%
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40.00%
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4

4

P—

10.00%

0.00%
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}
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Elﬁngm;zgmzmﬁ_ﬁngmﬁ_ﬁgmzm
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8S383° 8383383838 °3833338°33838333°3888
e CALL @—pPUT
Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
GMEXICO B

4 [}

oA
I Hd H A +H N N NN NNOMOO MO MmN S S T Wn
R v R S R B v B S B M B B B B L B B B
333 83LE3335383Lzg3g3Lregsgd
=g ozuW==>g02U0==>g02U02=>g021
[s2] [s2] [s2] [s2]
883°88383°88383°838838°888

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.



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 60.00% 2
0,
49.00% 50.00%
% - (']
39.00% 40.00% - i i l
29.00% - — 30.00% - p
19.00% 20.00%
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2253800833800 8333002%3200¢8 5283260883280 283260283280¢8
833894838 &EBITIYIREBEEG I8 2328388358883 addg82e85¢nIBy
e CALL  es=—pyUT @ CALL @ PUT
Volatilidad Implicita diaria de las series ATM del Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano / Vencimiento més cercano /
FEMSA UBD DOLAR
75.00% 30.00%
65.00%
25.00%
55.00%
20.00% -
45.00% -
25.00% | 15.00% - |
25.00% - - f S 10.00%
am
15.00% t t t t t T T T 1 1 1 1 1 5.00% A
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$83 8882323223528 4 ¢ EEEE SN RN E R R EEEREY
$ 58 %233 23 3 3 3 A 5 5 3 g 3 F 3 e i B R O N R R
- - - = - = - - = 8383382 38838338°388838°3838383338°888
e CALL  es—pyT 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
H;I\—!HH\—!NNNNNt‘\l(“f)mm(")mmﬂ‘ﬁ‘?ﬁ‘;l‘ﬁ‘m
R S R S B B B O B B B,
O F 23T L B L 5 2T L2 LU E ST 22 L E T LB
B=223820=22282022328203223820
8838°888838°8888g°888838°8838

emmmCALL  es==pUT

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

ISHARES S&P

e )
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emmnCALL  es==pyUT
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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 méas 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
£|- [ g
L l'll.‘

;IH\—IHHHHNNNNNNMMMMMO’)?Q‘Q‘???L{)
R B B B B B B B B B B B B B B B M
D = X5 05 L 9 x5 c 0B L a9xs<c o0 B L asc o8B o a
5S839608835628332608835608
23328288 35Kk8YIQIRILABEgEEyIay

emmmCALL  es==pUT

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



