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

VENCIMIENTO STRIKE PRICE Opciones Futuro IPC / Index Futures Options
MATURITY DATE
SP15 35000 21.71% 20.89% 0.994 -0.003
SP15 35500 20.89% 20.52% 0.994 -0.003
SP15 36000 20.11% 20.19% 0.994 -0.004 Volatilidad Implicita IPC
SP15 36500 19.37% 19.84% 0.994 -0.005
SP15 37000 18.66% 19.47% 0.993 -0.006 o :
SP15 37500 18.02% 19.11% 0.992 -0.007 Volatilidad Imﬂ'ﬁgzoall;'e”e de mes
SP15 38000 17.44% 18.76% 0.991 -0.009
SP15 38500 16.90% 18.38% 0.989 -0.011
SP15 39000 16.38% 17.99% 0.985 -0.015 24%
SP15 39500 15.93% 17.61% 0.98 -0.02
SP15 40000 15.51% 17.23% 0.973 -0.028 oy
SP15 40500 15.10% 16.84% 0.962 -0.039 L N
SP15 41000 14.69% 16.42% 0.946 -0.055
SP15 41500 14.27% 15.99% 0.923 -0.113 20%
SP15 42000 13.85% 15.54% 0.893 -0.139
SP15 42500 13.47% 15.11% 0.852 -0.157 \
SP15 43000 13.08% 14.67% 0.798 -0.232 18%
SP15 43500 12.68% 14.21% 0.73 -0.272 )
SP15 44000 12.26% 13.73% 0.648 -0.352 16% \ ‘\“
SP15 44500 11.84% 13.23% 0.553 -0.451 \\ -
SP15 45000 11.41% 12.72% 0.449 -0.543 Ny L\
SP15 45500 10.99% 12.19% 0.342 -0.643 14% \\ ‘i
SP15 46000 10.61% 11.69% 0.241 -0.737 \\ 'l...
SP15 46500 10.37% 11.28% 0.157 -0.816 12% \ "'i
SP15 47000 10.47% 11.17% 0.101 -0.874 N -
SP15 47500 11.19% 11.67% 0.074 -0.91 \*."4
SP15 48000 12.39% 12.67% 0.063 -0.929 10%
SP15 48500 13.67% 13.80% 0.056 -0.939
SP15 49000 14.91% 14.89% 0.05 -0.946 8%
SP15 49500 16.10% 15.90% 0.045 -0.952 o6 o o o o o o o o o o o o o o o
SP15 50000 17.25% 16.86% 0.042 -0.957 S 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8
L0 O N~ 0] ()] o — N o) < n (o] N~ [e0] (@] o
[ 285 8 8 8 9 ¢ 2 3 8 85 8 3 8
* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month Strike Prices

e CALL =l=pPUT



VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Opciones AMX L & CEMEX CPO / Stock Options
VENCIMIENTO STRIKE PRICE
MATURITY DATE
SP15 10.50 24.19% 64.01% 1 -0.034 Volatilidad Implicita AMERICA MOVIL L
SP15 11.00 23.59% 54.49% 1 -0.029
SP15 11.50 23.07% 46.58% 1 -0.026 . . )
SpP15 12.00 22 61% 40.09% 1 0,025 Volatilidad Implicita al cierre de mes
SP15 12.50 22.22% 34.86% 0.998 -0.027 Julio 2015
SP15 13.00 21.90% 30.74% 0.992 -0.034 65% -
SP15 13.50 21.64% 27.63% 0.975 -0.081 N
SP15 14.00 21.46% 25.42% 0.938 -0.105 55% \
SP15 14.50 21.34% 24.02% 0.884 -0.161
SP15 15.00 21.28% 23.35% 0.732 -0.268 45%
SP15 15.50 21.30% 23.34% 0.592 -0.416
SP15 16.00 21.38% 23.93% 0.431 -0.574 35% S,
SP15 16.50 21.54% 25.06% 0.274 -0.69 R —
SP15 17.00 21.75% 26.69% 0.163 -0.778 25% Wy—ﬁ—f
SP15 17.50 22.04% 28.76% 0.112 -0.855 .
SP15 18.00 22.40% 31.25% 0.059 -0.872 15%
SP15 18.50 22.82% 34.11% 0.03 -0.919 -
SP15 19.00 23.31% 37.32% 0.015 -0.926 6 0 0 0 0o 0o 0o 0 0606 0 o0 o o0 o0 o0 o0 o0 o0 o
SP15 19.50 23.86% 40.85% 0.007 -0.915 m e m e Mmoo mMaemaomagmagowmo o ;g
SP15 20.00 24.49% 44.66% 0.003 -0.945 2 33833833233 3FT2323 3535338322 ¢R%
- 0000 .
Strike Prices
e=¢=CALL «=PUT
Volatilidad Implicita CEMEX
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA
VENCIMIENTO STRIKE PRICE o . .
U DT Volatilidad Implicita al cierre de mes
SP15 10.00 40.87% 56.60% 0.992 -0.047 80.00% Julio 2015
SP15 11.00 40.20% 48.17% 0.945 -0.079
SP15 12.00 39.89% 42.93% 0.83 -0.185 75.00%
SP15 13.00 39.95% 40.17% 0.672 -0.327 70.00%
SP15 14.00 40.37% 39.38% 0.49 -0.514 65.00% /
SP15 15.00 41.15% 40.17% 0.302 -0.752 50.00% /
SP15 16.00 42.29% 42.25% 0.152 -0.824 '
SP15 17.00 43.79% 45.37% 0.074 -0.916 55.00% J\ / 7
SP15 18.00 45.66% 49.35% 0.08 -0.935 50.00% N > g /
SP15 19.00 47.89% 54.04% 0.05 -0.927 45.00% -
SP15 20.00 50.48% 59.33% 0.032 -0.963 40.00% -
SP15 21.00 53.44% 65.12% 0.022 -0.95 '
SP15 22.00 56.76% 71.32% 0.014 -0.96 35.00% ' ' ' '
SP15 23.00 60.44% 77.87% 0.011 -0.979

10.00
11.00
12.00
13.00
14.00
15.00
16.00
17.00
18.00
19.00

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

Strike Prices

20.00
21.00
22.00
23.00



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

Volatilidad Implicita WALMEX

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA
VENCIMIENTO STRIKE PRICE
T Volatilidad Implicita al cierre de mes
SP15 27.00 24.28% 50.80% 1 -0.017 Julio 2015
SP15 28.00 23.02% 45.84% 1 -0.017
SP15 29.00 21.94% 41.37% 1 -0.017 55 00%
SP15 30.00 21.01% 37.38% 1 -0.019
SP15 31.00 20.23% 33.89% 1 -0.022 50.00% -
SP15 32.00 19.57% 30.88% 0.998 -0.028
SP15 33.00 19.04% 28.36% 0 -0.037 45.00%
SP15 34.00 18.61% 26.32% 0 -0.08
SP15 35.00 18.28% 24.78% 0 -0.102 40.00% \
SP15 36.00 18.05% 23.72% 0 -0.141 \
SP15 37.00 17.90% 23.15% 0.898 -0.226 35.00%
SP15 38.00 17.82% 23.07% 0.761 -0.323 N
SP15 39.00 17.82% 23.47% 0.567 -0.451 30.00% \
SP15 40.00 17.89% 24.37% 0.405 -0.564 '
SP15 41.00 18.02% 25.75% 0.27 -0.664 \
SP15 42.00 18.20% 27.62% 0.187 -0.747 25.00% | S e g ——— ud
SP15 43.00 18.44% 29.97% 0.158 -0.784 20.00% .
SP15 44.00 18.73% 32.82% 0 -0.823 : =
SP15 45.00 19.06% 36.15% 0 -0.84 15.000¢
SP15 46.00 19.44% 39.97% 0 -0.859 007
e
10.00%
S &8 3833338883838 338388 & 8 8 3
N R 28 8 8 8 3 8 8 58 8 F T2 T Qg
Strike Prices
et CALL =B=PUT
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Volatilidad Implicita TLEVISA
VENCIMIENTO STRIKE PRICE
MATURITY DATE . L ,
SP15 106.00 22.85% 23.40% 0.791 -0.221 Volatilidad ImeI:pnz;Oallsmerre de mes
SP15 108.00 22.36% 22.86% 0.716 -0.288 32.00% utio
SP15 110.00 22.03% 22.47% 0.64 -0.365
SP15 112.00 21.85% 22.23% 0.556 -0.45 30.00%
SP15 114.00 21.81% 22.13% 0.468 -0.54
SP15 116.00 21.91% 22.17% 0.381 -0.63 28.00%
SP15 118.00 22.13% 22.34% 0.299 -0.716
SP15 120.00 22.48% 22.62% 0.225 -0.776 26.00%
SP15 122.00 22.95% 23.03% 0.163 -0.835
SP15 124.00 23.53% 23.54% 0.165 -0.881 24.00%
SP15 126.00 24.21% 24.15% 0.13 -0.893 hk
SP15 128.00 24.99% 24.87% 0.101 -0.925 22.00%
SP15 130.00 25.87% 25.68% 0.08 -0.949
SP15 132.00 26.83% 26.58% 0.062 -0.969 20.00%
SP15 134.00 27.89% 27.57% 0.048 -0.986 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8
SP15 136.00 29.03% 28.63% 0.038 -0.996 g ¥ g §4 & ¢ ¥ g d § € 88 3 o F g g
SP15 138.00 30.24% 29.78% 0.029 1 4 A4 d4 d d A H d d Hd A H A d d A
e Strike Prices
a=p==CALL =m=PUT

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



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

VENCIMIENTO STRIKE PRICE Opciones GMEXICO B & FEMSA UBD | Stock Options
MATURITY DATE
SP15 28.00 34.94% 59.39% 1 -0.012
SP15 30.00 32.80% 51.34% 1 -0.014 Volatilidad Implicita GMEXICO
SP15 32.00 30.84% 44.43% 0.999 -0.017
SP15 34.00 29.03% 38.67% 0.995 -0.025 Volatilidad Implicita al cierre de mes
SP15 36.00 27.35% 34.06% 0.985 -0.06 Julio 2015
SP15 38.00 25.79% 30.59% 0.956 -0.087 62.00%
SP15 40.00 24.34% 28.27% 0.898 -0.148 N Ve
SP15 42.00 22.97% 27.09% 0.773 -0.283 52 00% \ /
SP15 44.00 21.69% 27.06% 0.545 -0.462
SP15 46.00 20.48% 28.18% 0.328 -0.648 42 00% \ /
SP15 48.00 19.34% 30.44% 0.17 -0.766
SP15 50.00 18.26% 33.85% 0.097 -0.846 32.00% ‘"** \ _?!
SP15 52.00 17.24% 38.40% 0.003 -0.875 B Sy o WA
SP15 54.00 16.27% 44.10% 0 -0.88 22.00% *‘*w
SP15 56.00 15.34% 50.95% 0 -0.877
SP15 58.00 14.46% 58.94% 0 -0.891 12.00% I T
] S 2 3§ 89 8 28 8§ 8 28 8 8 8 8 8 g 38
S &8 &6 & & & § &5 & & & & © & & 9o
(e8] o AN < O (o0} o N < (o} [ee) o N < O o
N (92 ™ ™ ™ ™ <t <t < <t <t Lo Lo Lo Lo Lo
Strike Prices
et CALL =l=pPUT
Volatilidad Implicita FEMSA
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA
VENCIMIENTO STRIKE PRICE . - :
MATURITY DATE Volatilidad Impll_(:|ta al cierre de mes
56.99% 38.48% Julio 2015
SP15 49.34% 35.06% 0.994 0 61.00%
SP15 100 42.87% 32.00% 0.994 0
SP15 105 37.44% 29.32% 0.993 -0.001 56.00% 4\
SP15 110 32.90% 27.00% 0.992 -0.001 51.00%
SP15 115 29.15% 25.05% 0.988 -0.003 46.00%
SP15 120 26.11% 23.47% 0.98 -0.008 '
SP15 125 23.68% 22.25% 0.964 -0.024 41.00%
SP15 130 21.81% 21.41% 0.983 -0.052 26,0000 l\
SP15 135 20.44% 20.93% 0.893 -0.138 PO
SP15 140 19.51% 20.82% 0.765 -0.266 31.00% \
SP15 145 18.97% 21.08% 0.584 -0.429 \._\
SP15 150 18.80% 21.71% 0.397 -0.61 26.00% ‘l__.\_
SP15 155 18.95% 22.71% 0.237 -0.761 21.00% et
SP15 160 19.40% 24.07% 0.136 -0.848 16.00%
0, 0, _ . 0 T T T T
: 2 nn o Em om o o S8 8855888 88¢8s 8
i i i i i i i i i i i i

Strike Prices

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month
e CAL L el=PUT



VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones LALA B | Stock Options

Volatilidad Implicita LALA B

FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA Volatilidad Implicita al cierre de mes
VENCIMIENTO STRIKE PRICE Julio 2015
MATURITY DATE
SP15 24.00 25.43% 46.69% 1 -0.003 49.00%
SP15 26.00 23.20% 40.13% 1 -0.005 '\
SP15 28.00 21.31% 34.48% 1 -0.008 42.00% \.\
SP15 30.00 19.75% 29.74% 0.999 -0.018
SP15 32.00 18.52% 25.91% 0.99 -0.045 35.00% \
SP15 34.00 17.63% 22.98% 0.931 -0.115
SP15 36.00 17.07% 20.96% 0.759 0.292 28.00% o \\
SP15 38.00 16.84% 19.85% 0.418 -0.576 21.00% *g. :
SP15 40.00 16.95% 19.64% 0.152 -0.837 ' —r
| 14.00% | |

24.00
26.00
28.00
30.00
32.00
34.00

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

Strike Prices
e CALL al=PUT

36.00
38.00

40.00



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

Volatilidad Implicita ISHARES S&P

Volatilidad Implicita al cierre de mes

Julio 2015
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA 10.00%
VENCIMIENTO STRIKE PRICE
MATURITY DATE
SP15 2800 9.23% 9.23% 1 0 L
SP15 2850 8.94% 8.94% 1 0 9.00% \.\
SP15 2900 8.72% 8.72% 1 0 w - <
SP15 2950 8.54% 8.54% 1 0 w
SP15 3000 8.41% 8.41% 1 0
SP15 3050 8.33% 8.33% 1 0 8.00%
SP15 3100 8.29% 8.29% 1 0
SP15 3150 8.30% 8.30% 0.998 -0.002
SP15 3200 8.34% 8.34% 0.989 -0.012
SP15 3250 8.43% 8.43% 0.96 -0.041 7.00%
SP15 3300 8.55% 8.55% 0.892 -0.112 § % § § § § § § § ﬁ § %
SP15 3350 8.71% 8.71% 0.771 -0.237 N N N N ™ ™ ™ ™ ™ ™ ™ ™

Strike Prices
e CALL a=R=PUT

Volatilidad Implicita MEXTRAC

VENCIMIENTO STRIKE PRICE CALL PUT CALL PUT 19.50%

MATURITY DATE
SP15 26.00 18.41% 18.94% 0.999 -0.002 19.00% 4.1‘_.?;
SP15 28.00 18.42% 18.96% 0.968 -0.036 18.50% R —
SP15 30.00 18.40% 18.91% 0.793 -0.215 .—W—

SP15 32.00 18.36% 18.79% 0.444 -0.565 18.00%
SP15 34.00 18.28% 18.61% 0.146 -0.881 17.50%
SP15 36.00 18.18% 18.37% 0.027 -1 )
17.00%
o o o o o o
o o o o o o
(o] [e0] o AN <t O
N N (9] (90) (9] (90

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

e CALL =B=PUT



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
SP15 36.00 24.28% 45.61% 0.995 -0.081
SP15 36.50 22.84% 42.19% 0.995 -0.078
SP15 37.00 21.48% 38.95% 0.994 -0.076 Volatilidad Implicita al cierre de mes
SP15 37.50 20.21% 35.90% 0.994 -0.074 Julio 2015
SP15 38.00 19.03% 33.03% 0.993 -0.072
SP15 38.50 17.95% 30.35% 0.992 -0.072 48.00%
g:zig gg.gg 12.222;0 27.85% 0 -0.072 43.00% ﬂ
) .04% 25.53% 0 -0.074
SP15 40.00 15.23% 23.41% 0 -0.078 38.00%
SP15 40.50 14.50% 21.46% 0 -0.084
SP15 41.00 13.86% 19.70% 0 -0.093 33.00% \
SP15 41.50 13.32% 18.13% 0 -0.106 \
SP15 42.00 12.86% 16.74% 0.992 -0.143 28.00% \
SP15 42.50 12.50% 15.54% 0.942 -0.17 \
SP15 43.00 12.22% 14.52% 0.839 -0.202 23.00% %‘ \
SP15 43.50 12.04% 13.69% 0.762 -0.264 N o\ -
SP15 44.00 11.95% 13.04% 0.689 -0.328 18.00% Nﬁ..
SP15 44.50 11.94% 12.58% 0.599 -0.416 ""0--.. b ¥
SP15 45.00 12.03% 12.30% 0.497 -0.518 13.00%
SP15 45.50 12.20% 12.21% 0.389 -0.626 8.00%
SP15 46.00 12.47% 12.30% 0.285 -0.721 - cobcobococococbocbcococbocncocooono
SP15 46.50 12.83% 12.58% 0.216 -0.823 OSMoOomMOmMoOomNMemMoOomMoOmMOmMOmnNemMomomomaomao
SP15 47.00 13.28% 13.04% 0.173 -0.925 PR eI TIILYATIILLEESTTERE22R
SP15 47.50 13.81% 13.69% 0.12 -0.89
SP15 48.00 14.44% 14.52% 0.084 -0.927 Strike Prices
SP15 48.50 15.16% 15.54% 0.058 -0.946
SP15 49.00 15.97% 16.74% 0.041 -0.963 ==CALL =m=PUT
SP15 49.50 16.87% 18.13% 0.027 -0.966
SP15 50.00 17.86% 19.71% 0.019 -0.968

Volatilidad Implicita BRTRAC

Volatilidad Implicita al cierre de mes

FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA )
23.50% Julio 2015
VENCIMIENTO STRIKE PRICE ’
23.00% 'm
MATURITY DATE
22.50%
SP15 16.00 22.93% 22.03% 0.991 -0.007
22.00% _—‘#*—ﬁ
SP15 18.00 22.96% 22.06% 0.825 -0.168
21.50%
SP15 20.00 22.96% 22.06% 0.374 -0.644
SP15 22.00 22.94% 22.05% 0.072 -0.975 21.00%
SP15 24.00 22.90% 22.00% 0.006 1 16.00 18.00 20.00 22.00 24.00 26.00
SP15 26.00 22.83% 21.94% 0 -1
e Strike Prices

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



VOLATILIDAD IMPLICITA */ IMPLIED VOLATILITY

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA Opciones Dolar | Currency Options
VENCIMIENTO STRIKE PRICE CALL PUT
MATURITY DATE Volatilidad Implicita DEUA
SP15 13.00 10.08% 9.79% 0.996 0
SP15 13.10 10.08% 9.79% 0.996 0
SP15 13.15 10.09% 9.78% 0.996 0
SP15 13.20 10.06% 9.99% 0.996 0 - . _
SP15 13.30 10.16% 10.14% 0.996 0 Volatilidad Implicita al cierre de mes
SP15 13.40 10.19% 10.33% 0.996 0 Julio 2015
SP15 13.50 10.19% 10.32% 0.996 0 11.50%
SP15 13.60 10.19% 10.27% 0.996 0
SP15 13.70 10.21% 10.25% 0.996 0
SP15 13.80 10.26% 10.25% 0.996 0 11.00%
SP15 13.90 10.29% 10.24% 0.996 0
SP15 14.00 10.27% 10.25% 0.996 0
SP15 14.10 10.33% 10.32% 0.996 0 10.50% -
SP15 14.20 10.38% 10.42% 0.996 0
SP15 14.30 10.36% 10.39% 0.996 0
SP15 14.40 10.36% 10.35% 0.995 -0.001 10.00%
SP15 14.50 10.41% 10.42% 0.995 -0.001 U0
SP15 14.60 10.39% 10.39% 0.994 -0.002
SP15 14.70 10.40% 10.37% 0.992 -0.004
SP15 14.80 10.45% 10.41% 0.99 -0.006 9.50%
SP15 14.90 10.36% 10.32% 0.986 -0.01
SP15 15.00 10.46% 10.42% 0.979 -0.017
SP15 15.10 10.48% 10.43% 0.969 -0.026 9.00%
SP15 15.20 10.44% 10.38% 0.957 -0.038
SP15 15.30 10.54% 10.48% 0.938 -0.058
SP15 15.40 10.52% 10.46% 0.914 -0.081 8 50%
SP15 15.50 10.55% 10.49% 0.884 -0.111 R T s 6 o o o o o o o o 6 o o o o & & s
SP15 15.60 10.62% 10.55% 0.845 -0.149 S 4 ® B K & 4 ® OB K & 4 ®@ Hm K & 4 ® 0
SP15 15.70 10.55% 10.48% 0.802 -0.192 939 39333 3 3 3 3 38888 8 8 8 8
SP15 15.80 10.69% 10.62% 0.751 -0.244
SP15 15.90 10.71% 10.64% 0.694 -0.301 _ _
SP15 16.00 10.76% 10.68% 0.634 -0.361 Strike Prices
SP15 16.10 10.86% 10.78% 0.57 -0.426
SP15 16.20 10.82% 10.74% 0.506 -0.49 al=CALL ew=PUT
SP15 16.30 11.01% 10.93% 0.442 -0.554
SP15 16.40 11.05% 10.98% 0.382 -0.615
SP15 16.50 11.18% 11.11% 0.325 -0.672
SP15 16.60 11.31% 11.25% 0.275 -0.722
SP15 16.70 11.40% 11.36% 0.228 -0.768
SP15 16.80 11.62% 11.60% 0.191 -0.805
SP15 16.90 11.72% 11.73% 0.157 -0.839
SP15 17.00 11.99% 12.03% 0.13 -0.865
SP15 17.10 12.17% 12.26% 0.106 -0.887
SP15 17.20 12.42% 12.57% 0.088 -0.905
SP15 17.30 12.66% 12.88% 0.072 -0.92
SP15 17.40 12.91% 13.20% 0.06 -0.932
SP15 17.50 13.17% 13.55% 0.05 -0.941

* 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 Junio 2016 / Maturity June 2016

Serie de Marzo 2016 / Maturity March 2016

gt-Inl-0¢

gT-Inl-82

gT-Inl-9z

GT-Inl-¥2

gr-Inl-zZ

gt-Inl-0z

GT-Inl-8T

GT-Inl-9T

GT-In-4T

gr-Inl-21

gt-Inl-0T

gT-Inl-80

GT-Inl-90

gT-In-0

gtT-Inl-20

gT-unl-0g

H——’_{”\T

gT-unl-8g

g1-unl-9z

gT-unl-y¢

gT-unl-zz

17.00%

15'50% _u
15.00% \‘ /

16.50%
16.00%
14.50%

14.00%

13.50%

13.00%

12.50%

gr-Inl-22

gt-Inl-02

GT-Inl-€T

- gT-Inl-90

gT-unl-62

gT-unl-zz

GT-unl-gT

gT-unl-80

gT-unl-10

gT-Rew-Gg

gT-Aew-g1

GT-Rew-TT

ST-Aew-y0

GT-10e-/L¢

GT-19e-0¢

ST-1qe-€1

GT-19e-90

gT-rew-0g

ST-rew-g¢

24.00%

22.00%

18.00%

16.00%

14.00%

12.00%

10.00%

ammCgll e Ut

Pyt

e Calll

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

23.00%

21.00%

19.00%

17.00%

15.00%

13.00%

11.00%

27.00%

22.00%

17.00%

12.00%

7.00%

GT-Inl-82
GT-Inl-12
GT-Inl-¢T
gt-Inl-20
gT-unl-0g
gT-unl-gg
GT-unl-9t
gT-unl-60
GT-unl-20
gT-Aew-9z
GT-Aew-6T
gT-Aew-gt
gT-Aew-go
GT-iqe-gz
GT-ige-1e
GT-ige-pT
GT-iqe-20
GT-Jew-Tg
GT-rew-g
GT-Jew-/T
GT-lew-0T
GT-lew-g0
GT-08)-1Z
GT-09)-LT
GT-094-0T
GT-09J-€0
GT-aus-/2
GT-8us-0Z
GT-aus-€T
GT-8ua-90
¥T-0Ip-0€

GT-Inl-22
GT-Inl-€1
GT-unl-62
GT-unl-GT
GT-unli-T0
GT-Aew-gT
GT-Aew-0
GT-i0e-02
GT-i0e-90
GT-Jew-gzg
GT-rew-60
GT-09)-€C
GT-094-60
GT-3ua-9g
GT-9ud-2T
¥T-0Ip-62
¥T-0Ip-GT
¥T-0Ip-T0
yT-AOU-LT
¥T-AOU-€0
#1-100-02
¥1-100-90
y1-dos-zz

aCg|| DUt

ammCg|| 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.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Ameérica Movil L / Individual Equity Options

Serie de Junio 2016 / Maturity June 2016

Serie de Marzo 2016 / Maturity March 2016

gt-Inl-0¢

gtT-Inl-82

gT-Inl-9z

GT-Inl-¥2

gr-Inl-2Z

gt-Inl-0z

GT-Inl-8T

GT-Inl-9T

GT-InFpT

gT-Inl-21

gT-Inl-0T

gT-Inl-80

gT-Inl-90

ST-Inl-70

gT-Inl-20

gT-unl-0g

gT-unl-8g

gT-unl-9z

gT-unl-y¢

J ~~‘h
-——~

gT-unl-zz

35.00%

30.00%

25.00% \w“_ mv

20.00%

15.00%

10.00%

gr-Inl-22

gt-Inl-0z

GT-Inl-€1

GT-Inl-90

gT-unl-6g

gT-unl-zz

GT-unl-gT

GT-unl-80

gT-unl-10

gT-Aew-gg

gT-Aew-gt

GT-Aew-TT

gT-Aew-0

qT-1qe-L¢

ST-1qe-0¢

GT-1qe-ET

ST-1qe-90

ST-rew-0¢

30.00%

25.00%

20.00%

15.00%

GT-rew-g¢

10.00%

gl @ DUt

el e[ ut

Serie Diciembre 2015/ Maturity December 2015

Serie de Septiembre 2015/ Maturity September 2015

- GT-Inl-82
- GT-Inl-T2
- GT-Inl-pT
- GT-Inl-20
GT-unl-0g

gT-unl-€g

GT-unl-9t1

GT-unl-60

gT-unl-zo

GT-Aew-g9g

GT-Aew-6T

GT-Aew-21

GT-Aew-GgQ

ST-1qe-8¢

GT-19e-T¢

GT-1qe-v1

GT-19e-L0

ST-rew-T€

ST-rew-y¢

gT-rew-/1

ST-rew-0T

ST-rew-¢co

ST-094-¥¢

ST-094-LT

ST-094-0T

ST-094-€0

GT-sus-/¢

GT-3ua-0¢

GT-3US-ET

GT-3uU3-90

VT-01p-0€

31.00%
29.00%
27.00%

25000

23.00% -
21.00%
19.00%
17.00%
15.00%

0

i

|

gtT-Inl-22

)

\

V'

N

- §T-Inl-eT
- gT-unl-62
- GT-unl-GT
- gT-unl-10
GT-Aew-8T

v\

n

- gT-Aew-0
GT-ige-0g

GT-19e-90

ST-rew-g¢

GT-rew-60

GT-g8}-€¢

GT1-09)-60

GT-8us-9¢

GgT-aua-¢1

V1-2Ip-6¢

V1-0Ip-ST

YT-2Ip-10

vT-AOU-LT

¥T-AOU-E0

¥1-100-0¢

¥1-190-90

31.00%

29.00%

27.00%

25.00%

23.00%

21.00%

19.00%

y1-des-gz

17.00%

amsCgll e [ut

ammCg|| e nut

*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*

Cemex CPO / Individual Equity Options

Serie de Junio 2016 / Maturity June 2016

Serie de Marzo 2016 / Maturity March 2016

— N\

NS

7N

g

36.00%

34.00%

32.00%
30.00% -

28.00%

26.00%

24.00%

GT-Inl-og
G1-Inf-82
GT-Inl-92
ST-Inl-ve
GT-Inl-22
GT-Inl-02
ST-Inf-8T
GT-Inl-9T
ST-Inf-T
GT-Inl-2tT
ST-Inf-0T
GT-Inl-80
GT-Inl-90
ST-Inl-v0
GT-Inl-20
GT-unl-0g
GT-unl-82
GT-unl-9z
GT-unl-yz

g1-unl-ge

GT-Inl-22

gT-Inl-02

GT-Inl-¢T

GT-Inl-90

gT-unl-6g

gT-unl-zz

gT-unl-gT

gtT-unl-80

gT-unl-10

GT-Aew-Gg

GT-Rew-gT

GT-Rew-TT

GT-1qe-L¢

ST-1qe-0¢

ST-Iqe-€1

GT-10e-90

GT-rew-0g

GT-rew-£z

38.00%

36.00%

34.00%
32.00%

30.00%

28.00%

26.00%

gT-Aew-y0

wPUT

e CALL

e PUT

e CALL

Serie Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015/ Maturity September 2015

48.00%

S X222 2R
& © & © © &
c <o <o <o o Q
M © ® © o o
< ® ® « «& -
T
2 XXX R R XX
S & & © & & o o
. o o o o o 9o Q<
O W O VW 9o W’ oS
OB ¥ I ® ® N N o

GT-Inl-82
GT-Inf-12
GT-In-yT
Gt-Inl-20
GT-unl-0¢
GT-unl-gz
GT-unl-971
GT-unl-60
gtT-unl-zo
GT-Aew-9z
GT-Aew-6T
gT-Aew-zt
GT-Aew-go
GT-iqe-8z
GT-1qe-1Z
GT-lge-yT
GT-1qe-/0
GT-lew-Tg
GT-lew-y¢
GT-lew-/T
GT-lew-0T
GT-lew-g0
GT-09)-7¢
GT-09)-LT
GT-094-0T
GT-094-€0
GT-8ua-/Z
GT-8ua-0Z
GT-aUa-€T
GT-8ua-90
#T-01p-0€

GT-Inl-22
GT-Inl-€T
GT-unl-62
GT-unl-g1
GT-unl-10
GT-Aew-8T
GT-Rew-10
GT-iqe-0z
GT-1qe-90
GT-Jew-gg
GT-few-60
GT-08)-€2
GT-094-60
GT-3ua-9¢
GT-aua-¢T
¥ T-0Ip-62
yT-0Ip-GT
¥T-91p-10
¥T-AOU-LT
¥T-AOU-E0
¥1-100-02
#1-100-90
y1-das-zz

s PUT

e CALL

P T

e 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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Ve

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Walmex V / Individual Equity Options

Serie de Junio 2016 / Maturity June 2016

Serie de Marzo 2016 / Maturity March 2016

ﬁ“m

30.00%

22.00%

20.00% -

18.00%

16.00%

14.00%

GT-Inl-0g
GT-Inl-82
GT-Inl-92
GT-Inl-v2
GT-Inl-z2
GT-Inl-02
GT-Inl-8T
GT-Inl-9T
GT-InfvT
GT-Inl-2T
GT-Inl-0T
GT-Inl-80
GT-Inl-90
GT-Inl-+0
GT-Inl-20
GT-unl-0g
GT-unl-82
GT-unl-92
GT-unl-g

gT-unl-zz

gT-Inl-22

gt-Inl-0z

GT-Inl-€T

gT-Inl-90

gT-unl-6g

gT-unl-zz

gT-unl-g1

gT-unl-80

gT-unl-10

GT-Aew-Gg

gT-Aew-gt

ST-Aew-17

GT-Aew-1Q

GT-iqe-L¢

GT-1qe-0¢

GT-1qe-eT

GT-19e-90

ST-rew-0¢

ST-rew-g¢

31.00%

29.00%

27.00%

25.00%

23.00%

21.00%

19.00%

17.00%

15.00%

13.00%

11.00%

s PUT

e CALL

e PUT

e CALL

Serie Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

gT-Inl-82

gT-Inl-12
GT-Inl-7T

g1-nl-20

gT-unl-0g

gT-unl-gg

gT-unl-9t1
gT-unl-60

g1-unl-Zo

GT-Aew-9z

GT-Aew-6T

GT-Aew-21
GT-Aew-gQ

GT-1qe-8¢

A

ST-1qe-1¢
GT-1qe-v1

ST-10e-L0

ST-rew-1¢

ST-rew-y¢

GT-rew-/T
GT-rew-OT

ST-rew-go

ST-094-¥¢

ST-094-/T

GT-09)-0T

GT-09)-€0

GT-sus-/¢

GT-aua-0¢
GT-93US-ET

GT-3U3-90

SR

v1-3Ip-0€

35.00%

30.00%

25.00%

20.00% -

10.00%

gr-Inl-22

- GT-Inl-€T

gT-unl-6g

GT-unl-gT
GT-unl-10

gT-Aew-gT

GT-Aew-0

GT-19e-0¢

GT-10e-90

GT-rew-g¢
GT-rew-60

GT-gs8)-€¢

GT1-09}-60

GT-8ua-9¢

GT-sus-¢T
V1-0Ip-6¢

V1-0Ip-ST

¥1-2Ip-10

¥T-AOU-LT

¥T-NOU-€0

¥1-100-0¢
¥1-190-90

y1-des-gz

33.00%
31.00%
29.00%

27.00%

25.00%
23.00%

21.00%
19.00%

17.00%
15.00%

s PUT

e CALL

e 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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e

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Naftrac 02 / Index Tracking Stock Option

Serie de Junio 2016/ Maturity June 2016

Serie de Marzo 2016 / Maturity March 2016

r&<

20.00%
19.00%

18.00% -
17.00%
16.00%
15.00%
14.00%
13.00%
12.00%
11.00%
10.00%

N

30.00%

25.00%

20.00%

15.00%

10.00%

5.00%

0.00%

GT-Inl-0g
GT-Inl-82
GT-Inl-92
GT-Inlv2
GT-Inl-z2
GT-Inl-02
GT-Inl-8T
GT-Inl-9T
ST-Inf-vT
GT-Inl-2T
GT-Inl-0T
GT-Inl-80
GT-Inl-90
GT-Inf-v0
GT-Inl-20
GT-unl-og
GT-unl-82
GT-unl-92
GT-unl-y2

gt-unl-zz

GT-Inl-22
GT-Inl-02
GT-Inl-€1
GT-Inl-90
GT-unl-62
GT-unl-zz
GT-unl-gT
GT-unl-80
GT-unl-10
GT-Aew-gz
GT-Aew-8T
GT-Aew-TT
GT-Rew-10
GT-iqe-/g
GT-iqe-0z
GT-Iqe-eT
GT-1ge-90
GT-few-0g

gT-rew-g¢

wPUT

e CALL

e PUT

e CALL

Serie de Diciembre 2015/ Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

g1-Inl-82

GT-Inl-T2

ST-Inl-¢T

g1-Inl-20

gt-unl-0g

gr-unl-gg

gT-unl-9t1

gT-unl-60

gt-unl-zo

GT-Aew-9z

GT-Aew-6T

gT-Rew-¢1

gT-Rew-50

ST-1qe-8¢

ST-1ge-1¢

ST-1qe-v1

GT-19e-20

GT-rew-1¢g

GT-rew-y¢

GT-rew-/7

GT-rew-0t

ST-rew-¢go

ST-g8)-v¢

ST-09)-/T

ST-094-0T

ST-094-€0

GT-sus-/¢

GT-3ua-0¢

GT-3uUs-€1

GT-3uUs-90

I8 20

VT-0Ip-0€

25.00%

23.00%

21.00%

19.00%

17.00%

15.00%

13.00%

11.00%

9.00%

25.00%

23.00%

21.00%

19.00%

17.00% -

15.00%

13.00%

11.00%

9.00%

sT-Inl-L2
ST-Inf-eT
gT-unl-62
GT-unl-GT
sT-unl-10
GT-Aew-gT

gT-Aew-¥0

GT-i0e-02
GT-i0e-90
GT-Jew-gg
GT-Jew-60
GT-09)-€2
GT-09)-60
GT-8ua-9g
GT-aua-¢ZT
¥ T-0Ip-62
¥T-0Ip-GT
¥T-0IP-T0
yT-AOU-LT
¥T-AOU-€0
¥1-100-02
¥1-100-90
y1-das-zz

w—PUT

e CALL

emnCALL e==pyT

*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*
Tlevisa CPO / Tlevisa CPO Stock Option

Serie de Marzo 2016 / Maturity March 2016 Serie de Junio 2016 / Maturity June 2016
27.00% 27 00%
26.00% == 26.00%
25.00% - 25.00%
24.00% -
24.00% T~ — P ——t— -
23.00% \ﬁ
23.00% "
22.00%
22.00% 21.00%
21.00% 20.00%
n Lo Lo Lo Lo To] Lo Lo n Lo Lo Lo Lo Lo o n Ln Lo Lo Lo Lo o n Lo Lo Lo n n Lo Lo Lo} o Lo Lo o Lo} o Lo Lo}
A B B N R N B, S 7 B, SO B B B S U, B B B S, SN B B B, SN, B B B, B B B S
EE%%%%%%?%’%%%%%???? S$ S 5 5 5 23 3 32 32 3 3 32 2 3 3 32 32 3 3
s e 8 8 g5 T EEEFdEed g8 2RK § 3 g dgdT e dIgaii e o
N ™ o — — N
e Series] essSeries?2 em==CALL  s===PUT
Serie de Septiembre 2015 / Maturity September 2015 Serie de Diciembre 2015 / Maturity December 2015
30.00% 30.00%
29.00%
28.00% 28.00%
27.00%
26.00% 26.00%
25.00%
24.00% )
24.00%
22.00% 23.00%
22.00%
20.00% 21.00%
20.00%
18.00% < Te} T} T} Ty) To) T} Ty o) T} T} T} T} T} Ty Ty
S & ¥ ¥ ¥ ¥ ¢ € 0 10 10 0 W1 W0 W WL W0 W LW A LS L o S rL A v S v N N v N L SN L L LTS
S B T B B S S S B B B O B B c ¢ o 5 2 3 8 5 5 ® % S S5 s 3 =
& 5 5 2 2 & O O b 0 B b 5 x5 £ 5 > X £ < & 5 3 3 5 &5 €2 £ £ g ® © g g 2 22 2 T =T
® o 0 2 2% B B §5 5 L L e @ e T 22T T o ' ' o < - ' N o ; 7 o o I 9
16 3 g I dwvwo 2o ifisdoe fiidgsan ® 3 8 - &« 3 § o & 8 g9 o < @
N © 8 85 o 4 a8 8 9 o« g 9 o & S ¥ © = « — S o
emmCALL  es==PUT —CpLl  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*

Gmexico B / Gmexico B Stock Option

Serie de Junio 2016 / Maturity June 2016

Serie de Marzo 2016 / Maturity March 2016

g1-Inl-0g

g1-Inl-82

g1-Inl-92

GT-Inl-¥2

g1-Inl-z2

g1-Inl-02

GT-Inl-81T

GT-Inl-9T

ST-Inl-4T

gT-Inl-ZtT

gT-Inl-0T

ST-Inl-80

GT-Inl-90

ST-Inl-0

g1-Inl-20

gt-unl-0g

gT-unl-gz

gT-unl-9z

gT-unl-y¢

gt-unl-zz

60.00%

50.00%

40.00%

30.00%

20.00%

10.00%

0.00%

vfxvdrﬁVF\

_

32.00%

30.00%

28.00%

26.00%

24.00%

22.00%

20.00%

GT-Inl-22
GT-Inl-02
GT-Inl-€T
GT-Inl-90
GT-unl-62
GT-unl-zg
GT-unl-gT
GT-unl-80
GT-unl-10
GT-Aew-Gg
GT-Rew-gT
GT-Rew-TT
GT-Rew-10
GT-iqe-/z
GT-1qe-0z
GT-Ige-€T1
GT-iqe-90
GT-Jew-og

ST-rew-g¢

e PUT

e CALL

emmm Series] e Series?2

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

40.00%

35.00%

30.00% -t

25.00% -

20.00%

15.00%

GT-Inl-82
GT-Inl-12
ST-Inl-7T
GtT-Inl-20
GtT-unl-0g
gtT-unl-gz
GT-unl-91
GT-unl-60
gT-unl-zo
GT-Aew-9z
GT-Aew-6T
GT-Aew-gT
gT-Aew-go
GT-1qe-gz
GT-1qe-1z
GT-lge-¢T
GT-1qe-20
GT-lew-Tg
GT-lew-y¢
GT-lew-/T
GT-few-0T
GT-few-g0
GT-09)-7¢
GT-09)-LT
GT-03)-0T
GT-094-€0
GT-aua-/Z
GT-8ua-0Z
GT-9Ud-€T
GT-8ua-90
#1-01p-0€

GT-Inl-22

GT-Inl-¢T

gT-unl-6

gT-unl-gT

GT-unl-10

GT-Aew-gT
gT-Rew-0

GT-1qe-0¢

GT-19€e-90

GT-rew-g¢

GT-rew-60

ST-08)-€¢

ST-094-60

GT-8us-9¢

GT-aua-¢1
1-01p-6¢

P1-0Ip-GT

Y1-0Ip-T0

yT-AOU-/T

YT-NOU-E0

¥1-190-0¢

71-100-90

33.00%

31.00%

29.00%

27.00% ==

25.00%

23.00% -

21.00%
19.00%

17.00%
15.00%

y1-des-zz

s PUT

e CALL

P UT

e 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*

LALA B/ LALA B Stock Option

Serie de Junio 2016 / Maturity June 2016

Serie de Marzo 2016 / Maturity March 2016

‘_
V““~——h
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T
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& © o6 o 6 o o
© o ©o o o o o
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GT-Inl-0g
GT-Inl-82
GT-Inl-92
GT-Inl-v¢
G1-Inl-z2
GT-Inl-02
GT-Inl-81
GT-Inl-9T
GT-InF¥T
GT-Inl-2T
GT-Inl-0T
GT-Inl-80
GT-Inl-90
GT-Inl-¥0
GT-Inl-20
GT-unl-0g
GT-unl-82
GT-unl-92
GT-unl-yg
GT-unl-zg

GT-Inl-1€
GT-Inl-62
GT-Inl-22
GT-Inl-G2
GI-Inl-e2
GT-Inl-T2
GT-Inl-6T
GT-Inf-2T
GT-Inl-GT
GT-Inl-€1
GT-Inl-TT
GT-Inl-60
GT-Inl-20
GT-Inl-50
GT-Inl-€0
GT-Inl-TO
GT-unl-62
GT-unl-/2g
GT-unl-gz
GT-unl-gg
GT-unl-12
GT-unl-6T
GT-unl-.T
GT-unl-gT

e SERIES1

e PUT

e CALL

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

_<b %\
_
S 2R XXX
& & & & & & & &
c @ o o o o 9o ©
®o N 1B ® 4 o N 10
N N & N N « o
T
- - - =Y
S & & & & & & &
e @ o o ©o 9o 9o ©
® N 1B M o9 o N~ 19
N N N N N oA oA o

GT-Inl-1€
GT-Inl-62
GT-Inl-22
GT-Inl-5¢
GT-Inl-2
GT-Inl-12
GT-Inl-61
GT-Inl-LT
GT-Inl-GT
GT-Inf-€T
GT-Inf-TT
GT-Inf-60
GT-In-20
GT-Inl-G0
GT-Inl-€0
GT-Inl-T0
GT-unl-62
GT-unl-22
GT-unl-gg
GT-unl-gg
GT-unl-12
GT-unl-61
GT-unl-2T1
GT-unl-G1

GT-Inl-1€
GT-Inl-62
GT-Inl-22
GT-Inl-g2
GT-Inl-€2
GT-Inl-T2
GT-Inl-6T
GT-Inl-2T
GT-Inl-GT
GT-Inl-€T
GT-Inl-TT
GT-Inf-60
GT-In-20
GT-Inl-50
GT-Inl-€0
GT-Inl-10
GT-unl-62
GT-unl-22
GT-unl-Gz
GT-unl-gz
GT-unl-12
GT-unl-6T
GT-unl-/T
GT-unl-gT

P UT

e CALL

e—pyT

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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Serie de Marzo 2016 / Maturity March 2016

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

19.10%

18.90% -ty t

18.70%

18.50%

18.30%

18.10%

17.90%

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

23-mar-15

30-mar-15

06-abr-15

13-abr-15

20-abr-15

27-abr-15

04-may-15

n Ln Ln Lo Lo
< 9 9 9 o
c c
S ¥ 2 5 S
€ £ & &
i [ee] Ln o o
— — N
aaeCALL e PUT

15-jun-15

22-jun-15

29-jun-15

06-jul-15

13-jul-15

Serie de Septiembre 2015 / Maturity September 2015

20-jul-15

27-jul-15

22-sep-14

06-oct-14

20-oct-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
09-mar-15

e CALL es==pyT

23-mar-15

06-abr-15
20-abr-15

04-may-15

18-may-15

01-jun-15

15-jun-15

29-jun-15

13-jul-15

27-jul-15

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

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

Serie de Junio 2016 / Maturity June 2016

N A I B A

=
[ Mo TR o I 0 NN 0 I X0 T X N 0 M 0 I o N 0 N 0 J 0 R Mo N 0 N 0 J ¥'o N Mo I o B (o N (o]
9 9 9 9 9 9 9 9SS g d A4 d
c £ £ < C 5 35 5 5 5 =5 535 35 5 5 5 5 5 5 S5
e e e s s e e e e e e e s s s |
223223 8 T ST aaTeR
N < © o O
NNNNMOOOOHHHHHNNNNNO’)
e CALL e PUT

Serie de Diciembre 2015 / Maturity December 2015

29-dic-14

12-ene-15

26-ene-15

09-feb-15

23-feb-15

09-mar-15

23-mar-15
06-abr-15

e CALL

20-abr-15
04-may-15

e PUT

18-may-15

01-jun-15

15-jun-15

29-jun-15

*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.

13-jul-15

27-jul-15
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23.10%
22.90%
22.70%
22.50%
22.30%
22.10%
21.90%
21.70%
21.50%

23.90%

23.40%

22.90%

22.40%

21.90%

21.40%

Serie de Marzo 2016 / Maturity March 2016

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Brtrac / Index Tracking Stock Option

Serie de Junio 2016 / Maturity June 2016

23.20%
\_‘_u_‘_‘_u—‘—‘—‘—u_‘_‘_l 23.00%

22.80%

22.60%

22.40%

v 22.20%

22.00%
21.80%
21.60%
I A B I
:ES8 888 EEEEZ22232FF 2 3535335323222 23223333z23
S 8 8 23 KN 3 4 2w S 888 &S S &S Iy $g883d3 8BS ISIBIRAII LTS
a3l Ut eCa| @ Ut
Serie de Septiembre 2015 / Maturity September 2015 Serie de Diciembre 2015/ Maturity December 2015
23.50%
23.30%
23.10%
20 00 - — o e —
22.70%
.—WZZSO%
22.30%
22-10%W
= P — g f—————— s s 21.90%
21.70%
21.50%
S 09 08 9 8 9 8 85 8 8 Qg 8 g 8 9oy
TII IS I I8 L8009 08 89808009 S 2 % 2 5 5 5 5 2 o2 o3 oo o33
LR ENTURLe3A3H 843 9QFR - S -
o
eC3|| Ut e=mmmcy||  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* / DAILY IMPLIED ATM VOLATILITY*

Délar/ U.S. Dollar Option

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2016 / Maturity March 2016

/__/——/

13.00%
12.50%
12.00%
11.50%

11.00% -
10.50%

o ﬁ
10.00% _~£_"'\—£

9.50%
9.00%
8.50%
8.00%

J

13.00%
12.50%
12.00%
11.50%
11.00%
10.50%
10.00% -
9.50%
9.00%
8.50%
8.00%

GT-Inl-0g
G1-Inl-82
GT-Inl-92
GT-Inl-vg
GT-Inl-z2
GT-Inl-02
GT-Inl-81
GT-Inl-9T
GT-Inl-y1
GT-Inl-2T
GT-Inl-0T
GT-In-80
GT-Inl-90
GT-Inlv0
GT-Inl-20
GT-unl-0g
GT-unl-82
GT-unl-92
GT-unl-yg
GT-unl-zg
GT-unl-0g
GT-unl-gT
GT-unl-9T

GT-Inl-22
GT-Inl-02
GT-Inl-€T
GT-Inl-90
GT-unl-62
G1-unl-geg
GT-unl-gT
GT-unl-80
GT-unl-T10
GT-Aew-gz
GT-Aew-gT
GT-Aew-1T
GT-Rew-10
GT-iqe-/g
GT-1qe-0g
GT-Iqe-€T1
GT-1qe-90
GT-Jew-0g

GT-rew-gg

s PUT

e CALL

e PUT

e CALL

Serie de Diciembre 2015/ Maturity December 2015

Serie de Septiembre 2015/ Maturity September 2015

14.00%

13.00%

12.00%

11.00%

10.00%

9.00%

8.00%

7.00%

6.00%

GT-Inl-82
GtT-Inl-12
ST-IN-4T
GT-Inl-20
gT-unl-0g
gT-unl-gz
GT-unl-91
GT-unl-60
gtT-unl-zo
GT-Aew-9z
GT-Rew-6T
gT-Rew-zt
gT-Aew-g0
GT-1qe-8z
GT-lqe-1z
GT-lge-¢T
GT-iqe-.0
GT-lew-Tg
GT-lew-y¢
GT-lew-/T
GT-lew-0T
GT-lew-€0
ST-094-¥2
GT-084-/T
GT-084-0T
GT-094-€0
GT-aus-/2
GT-8us-0z
GT-aus-gT
GT-8us-90
¥T-01p-0€

gT-Inl-22

GT-Inl-80
gT-unl-y¢

GT-unl-0T

gr-Aew-/g

GT-Aew-¢1

gT-10e-6¢

ST-10e-91

ST-10e-10
GT-rew-81

GT-rew-v0

ST-094-8T

ST-09)-70

GT-aus-T¢

GT-aus-,0

VT1-0Ip-v¢

VT1-01p-0T
¥1-AOU-9¢

¥T-A0U-CT

¥1-100-6¢

¥1-100-GT

¥1-100-T0

11.50%
11.00%
10.50%
10.00%

9.50%
9.00%
8.50%

7.50%
7.00%

yT-dos-/T

e PUT

e CALL

e CALL es=—pUT

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

Femsa UBD / Femsa UBD Stock Option

Serie de Junio 2016 / Maturity June 2016

Serie de Marzo 2016 / Maturity March 2016

T T
S 2SR EXR
S & & & & & & & & 5
©C Q Q o o o Q< o Q
© 10 ¥ O N o O O © N~
N & & N & N N A o
T
S22 E2XERXEXE
S & & & & & & & o o
n nw wmwwwwwmwnwnw
N © 10 S O N d O O ®
N NN N NN A

GT-Inl-0g
GT-Inl-82
GT-Inl-92
GT-Inl-v¢
G1-Inl-z2
GT-Inl-02
GT-Inl-81
GT-Inl-9T
GT-InF¥T
GT-Inl-2T
GT-Inl-0T
GT-Inl-80
GT-Inl-90
GT-Inl-¥0
GT-Inl-20
GT-unl-0g
GT-unl-82
GT-unl-92
GT-unl-yg
GT-unl-zg

GT-Inl-22
GT-Inl-02
GT-Inl-€1
GT-Inl-90
GT-unl-62
GT-unl-zg
GT-unl-gT
GT-unl-80
GT-unl-10
GT-Aew-Gg
GT-Rew-gT
GT-Rew-TT
GT-Aew-0
GT-iqe-/g
GT-iqe-0z
GT-Iqe-€T1
GT-1ge-90
GT-rew-0g

GT-rew-g¢

P UT

e CALL

e PUT

e CALL

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

- gT-Inl-82

GT-Inl-T2
GT-InT

- GT-Inl-20
gT-unl-0g

gT-unl-gg

GT-unl-9t1

gT-unl-60

g1-unl-zo

GT-Aew-g9g

GT-Aew-6T

GT-Aew-21

gT-Aew-50

ST-1qe-8¢

ST-10e-T¢

ST-1qe-v1

GT-10e-20

ST-rew-T1¢

GT-rew-ig

GT-rew-/7

GT-rew-01

ST-rew-go

ST-09)-v¢
ST-09)-LT

GT-09)-0T
ST-034-€0

GT-sus-/¢
GT-8us-0¢

GT-aua-CT
GT-3u3-90

30.00%

28.00%

26.00% -

24.00%

22.00%

20.00%

18.00%

¥1-0Ip-0€

gT-Inl-22

GT-Inl-eT

gT-unl-6g

GT-unl-gT

gT-unl-10

gT-Aew-gT

gT-Aew-y0

GT-1qe-0¢

GT-19e-90

ST-rew-g¢
ST-rew-60

GT-09)-€¢

ST-094-60

GT-aus-9¢

GT-aua-¢1

¥1-0Ip-6¢

PT-0Ip-GT

¥T-2IP-10

yT-NOU-LT

¥T-AOU-E0

¥T1-190-0¢

¥T-190-90

y1-des-gz

34.00%

32.00%

30.00%

28.00%

26.00%

18.00%

16.00%

P UT

e CALL

—pPUT

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*

iIShares S&P / Index Tracking Stock Option

Serie de Junio 2016 / Maturity June 2016

Serie de Marzo 2016 / Maturity March 2016

X X N N N N X
) S ) ) ) o) S
@ ™~ © 0 < ™ N
0 0 0 © o 0 0
N X X N N X
) o) ) ) ) )
< @ @ < N Q
o o 0 0 o 0

GT-Inl-0g
GT-Inl-82
GT-Inl-92
GT-Inl-v¢
G1-Inl-z2
G1-Inl-02
GT-Inl-81
GT-Inl-9T
GT-Inf-¥T
GT-Inl-2T
GT-Inf-0T
GT-Inl-80
GT-Inl-90
GT-Inl-70
GT-Inl-20
GT-unl-0g
GT-unl-82
GT-unl-92
GT-unl-g
GT-unl-zg

GT-Inl-22
GT-Inl-02
GT-Inl-€1
GT-Inl-90
GT-unl-6¢
GT-unl-zg
GT-unl-gT
GT-unl-80
GT-unl-10
GT-Aew-Gg
GT-Rew-gT
GT-Aew-TT
GT-Rew-10
GT-iqe-/g
GT-iqe-0z
GT-Ige-€1
GT-1qe-90
GT-Jew-og

gT-rew-g¢

e CALL e=—=pyT

e PUT

e CALL

Serie de Diciembre 2015/ Maturity December 2015

P

Serie de Septiembre 2015 / Maturity September 2015

gT-Inl-82

GT-Inl-#T

gT-unl-0g

GT-unl-9t1

gT-unl-zo

GT-Aew-6T

gT-Aew-50

GT-1qe-1¢

GT-1qe-L0

ST-rew-y¢

gT-rew-01

ST-09)-v¢

GT-094-0T

GT-aua-/¢

GT-93US-ET

8.80%

8.70%

8.60%

8.50%

8.40%

8.30%

8.20%

8.10%

v1-2Ip-0€

8.00%

13.00%

12.00%

11.00%

10.00%

9.00%

8.00%

7.00%

6.00%

GT-Inl-22
GT-Inl-€T
GT-unl-6¢
GT-unl-gT
GT-unl-10
GT-Aew-8T

GT-Aew-1Q

GT-1qe-02
GT-1qe-90
GT-lew-€z
GT-lew-60
GT-09)-€2
GT-09)-60
GT-8Ud-92
GT-8ue-ZT
¥T1-0Ip-62
¥T-0Ip-GT
¥T-0Ip-10
¥T-AOU-/T
¥T-A0U-€0
¥T-100-02
¥T-100-90
y1-das-ze

e CALL es—pyT

emnCALL e==pyT

*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 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*
IPC - América Movil L - Cemex CPO - GMexico B/ Index and Equity Options

IPC
74.00%
64.00%
54.00%
44.00%
34.00%
24.00% - -
14.00% -
400% LI LI LI T
o 4 d 4 d N N N N N N OO OO OO Q§ <@~ @ < 8 00w
R B AN B B B By B B B B B B B B B B B B B
PSS o 2883032878203 2832a032%84g-2=2
GEEMN P TIEEGIPETIEEGPEDIEEG O EC OEEG
883°88833°888338°888338°88838¢g°
@ CALL @—PUT
Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
CEMEX CPO
120.00%
100.00%
80.00%
60.00%
40.00%
20.00%
0.00% |
A A A N NN NN NOOOMOOOOONO S < S S < 0N
U N B A B By B N B B B B S B B B B B B B B B B
L F 2T LB LY FES QB LY FE QLB FE QB LLFE
BRSSO A RN S K EE
gggogmNRRNgwmagwgﬁﬁg:‘qﬂﬁﬁ:{ﬁﬁ

@ CALL @m—pPUT

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

T
H oo o o NN NNNN®M®O®O®O®®OS TS TT S W00 WD
SR U A ST A A AT A AT T
XS5 22 0% 25 420 XS5 A0 XS A0 E NS
2 g oc ST 2pgdbc 8T 2pgdc 88T 20 dc 82
BT
N o M o M o M o
3 © o0 oo 8 © o oo 3 © o oo 8 © 0 0358

e CALL == pPUT

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

92.00%

82.00%

72.00%
62.00%
52.00%
42.00%

32.00% g

22.00%
12.00%

b

1 hall g | |
e \ s
i )’ ’ X f
T 1 T — T 1 T L L
A d A d A AN NNNNNOMNOOOOS 00O W
GG A A A F AT G AT AP PSS DD g
D% 2SS A >0 % 2SS A0 > O30 2O S0 s S
cgm-?—.wocgcts-?—.wo:gm.?—.mo:gm-?—.mocgm?_.
R IR A < S S o < S S A o < I S G g
©c o8 o0 o0o8g ©coood ©c o oo 8 ©coood

e CALL  em==pPUT

*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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69.00%

59.00%

49.00%

39.00%

29.00%

19.00%

9.00%

75.00%

65.00%

55.00%

45.00%

35.00%

25.00%

15.00%

VOLATILIDAD IMPLICITA ATM DIARIA AL VENCIMIENTO MAS CERCANO/

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

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

LI
A d dHd A A AN NNNNNOOOOOHOOS T 00 W
R Bt B B B B e i B I B B B B B B B B B B
O 5 >TSS 0B 0O =5 C 0B 0O s c o0 B 0O x=sc¢c o0 B 0axs
c g 258502 5 o08 09 5558509 35535835028 3
P EEds g ferlsndifideceSiaada
M <t h ©d 5 Te} IN o ~ T} N
008 o PN NN g AN NN AT A A A A A o
e CALL e PUT

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

19-ago-13
19-sep-13 -
19-oct-13
19-nov-13 -
19-dic-13 -
19-ene-14
19-feb-14
19-mar-14
19-abr-14
19-may-14
19-jun-14
19-jul-14 -
19-ago-14 -
19-sep-14
19-oct-14 -
19-nov-14
19-dic-14 -
19-ene-15
19-feb-15
19-mar-15
19-abr-15 -
19-may-15 -
19-jun-15 -
19-jul-15 -

emnCALL  es=pPUT

80.00%

70.00%

60.00%

50.00%

40.00%

30.00%

20.00%

10.00%

30.00%

25.00%

20.00%

15.00%

10.00%

5.00%

0.00%

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

T T L L T 1 LI
 d d Hd A d N N AN AN NN OO OO S <~ <~ S < WO W W
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c c = O [¢] =] [4] S5 O [3) =) [ S
PEEd T Ear terssd it fgdelesiaandd
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e CALL e PUT

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

T A A A A N AN AN NN NOOOMO OO OO S <§&~ I T T ;OO0 W
AR R
O % > 55 QA > 0 %5 >25 9O > 0 5% >25 09 2 0 5 >25 090 2 0 5 25
c 8 T2 9goc T 2opoc 8T I ogdoc 8T 2o dc 8 m 2
PEEH O OEEH O IEEH O IEEH DT DEE G
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oo 3 © o0 o038 © 0 oo 3 © 0 oo 8 ©c o o0sg

e CALL 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%

30.00%

25.00%

20.00%

15.00%

10.00%

5.00%

0.00%

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
23.80%
23.30%
22.80%
22.30%
21.80%
[ | 21.30%
. < |
v,
\ 20.30%
. . . . 19.80%
A A NN NN AN NOOO OO O MS I @ ;0N W0
R A BN B r B B B B By B B B B B B 7 B B B B B B
P8 T2 T 3282832852532 88253 28T
CEEGH PTOEENDEITEENDNDETEENDC IEEG
883°88833°888338°88838y8°8888g°
e CALL  es==pPUT
Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
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emnCALL es—=pyT

*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 informacion mas oportuna disponible.
No obstante, MexDer, Mercado Mexicano de Derivados, S.A. de CV., 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 con la informacién publicada. Las decisiones de compra o venta de productos derivados
basada en la informacion contenida en las graficas, textos vy cuadros de los Indicadores del
Mercado de Productos Derivados, son responsabilidad exclusiva del lector, por lo que la informacién 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 de Analisis Operativo, es una
publicacion mensual, editada por MexDer, Mercado Mexicano de Derivados S.A. de C.V.
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