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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
IN15 35000 22.24% 22.92% 0.886 -0.085
IN15 35500 21.92% 22.56% 0.879 -0.092
IN15 36000 21.59% 22.20% 0.871 -0.1 Volatilidad Implicita IPC
IN15 36500 21.26% 21.85% 0.862 -0.108
IN15 37000 20.94% 21.49% 0.853 -0.117 o ‘L -
IN15 37500 20.60% 21.13% 0.843 -0.127 Volatilidad Imeullncigazgllglerre de mes
IN15 38000 20.27% 20.77% 0.833 -0.137
IN15 38500 19.94% 20.41% 0.821 -0.148 30%
IN15 39000 19.61% 20.05% 0.809 -0.16
IN15 39500 19.27% 19.69% 0.796 -0.173
IN15 40000 18.92% 19.33% 0.783 -0.186
IN15 40500 18.57% 18.97% 0.768 -0.201
IN15 41000 18.22% 18.61% 0.752 -0.216 250
IN15 41500 17.86% 18.25% 0.736 -0.233
IN15 42000 17.50% 17.89% 0.718 -0.251
IN15 42500 17.13% 17.53% 0.699 -0.269 -~
IN15 43000 16.75% 17.17% 0.679 -0.289
IN15 43500 16.37% 16.81% 0.657 -0.311 0%
IN15 44000 15.98% 16.47% 0.635 -0.333 0
IN15 44500 15.59% 16.14% 0.61 -0.357
IN15 45000 15.19% 15.82% 0.585 -0.382
IN15 45500 14.80% 15.53% 0.557 -0.409
IN15 46000 14.42% 15.28% 0.529 -0.436
IN15 46500 14.06% 15.09% 0.498 -0.464 15% .
IN15 47000 13.74% 14.99% 0.467 -0.492 R ¥
IN15 47500 13.52% 15.02% 0.435 -0.52 Rand
IN15 48000 13.46% 15.25% 0.405 -0.545
IN15 48500 13.64% 15.77% 0.378 -0.566
IN15 49000 14.02% 16.53% 0.355 -0.583 10%
IN15 49500 14.44% 17.32% 0.334 -0.598 ©c o o o o o o o o o o o o o o o
IN15 50000 14.85% 18.07% 0.315 -0.611 S 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8
L0 (o] N~ (e0] [@)] o i (9N o) < Ln (e} N~ [e0) (0)] o

] 5 8 5 8 3 % 5 § % 3 % 8§ 5 % 2 3

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

=g CALL =l=PUT



VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Opciones AMX L & CEMEX CPO / Stock Options
VENCIMIENTO STRIKE PRICE
MATURITY DATE
IN15 10.50 23.76% 46.66% 0.989 -0.097 Volatilidad Implicita AMERICA MOVIL L
IN15 11.00 22.63% 42.69% 0.985 -0.101
IN15 11.50 21.66% 39.28% 0.98 -0.107 . . .
IN15 12.00 20.83% 36.36% 0.972 0116 Volatilidad Implicita al cierre de mes
IN15 12.50 20.12% 33.87% 0.961 -0.127 Junio 2015
IN15 13.00 19.52% 31.78% 0.946 -0.143 65%
IN15 13.50 19.01% 30.03% 0.927 -0.164
IN15 14.00 18.60% 28.60% 0.899 -0.177 559%
IN15 14.50 18.27% 27.46% 0.865 -0.213
IN15 15.00 18.00% 26.57% 0.822 -0.254 45% —\
IN15 15.50 17.81% 25.91% 0.771 -0.298 N
IN15 16.00 17.67% 25.46% 0.716 -0.344 35% "-~.__._
IN15 16.50 17.59% 25.21% 0.649 -0.393 .
IN15 17.00 17.55% 25.14% 0.582 -0.442 25% | g
IN15 17.50 17.57% 25.220% 0.516 -0.49 . RERS
IN15 18.00 17.62% 25.45% 0.454 -0.544 15%
IN15 18.50 17.71% 25.82% 0.395 -0.593 -
IN15 19.00 17.84% 26.32% 0.341 -0.644 c 0o 0o o 0o 6o 6o 0o 6o 6o 6 6 6 6 6 6 6 6 6 o
IN15 19.50 18.00% 26.92% 0.262 -0.694 Mo @momom oo o o no B o 0SS
IJN15 20.00 18.19% 27.64% 0.208 -0.741 P R - T T L R = = B = R W J Rt S R = )
e .
Strike Prices
e CALL «==PUT
Volatilidad Implicita CEMEX
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA
VENCIMIENTO STRIKE PRICE . . _
MATURITY DATE Volatilidad ImpI|C|ta al cierre de mes
IN15 10.00 39.99% 37.86% 0.884 -0.101 Junio 2015
IN15 11.00 36.58% 34.47% 0.851 -0.148 50.00%
IN15 12.00 33.77% 32.25% 0.802 -0.209
IN15 13.00 31.57% 30.95% 0.725 -0.286 45.00%
IN15 14.00 29.98% 30.39% 0.641 -0.375
IN15 15.00 29.00% 30.41% 0.551 -0.474 40.00% -

72

JN15 16.00 28.63% 30.91% 0.457 -0.58

IN15 17.00 28.86% 31.81% 0.365 -0.642 35.00% ’./;/

IN15 18.00 29.71% 33.03% 0.282 -0.707 _-,—l’
IN15 19.00 31.17% 34.52% 0.274 -0.761 30.00% W_*_ 3/
IN15 20.00 33.23% 36.23% 0.245 -0.8

JN15 21.00 35.91% 38.13% 0.223 -0.83 25.00%
JN15 22.00 39.19% 40.19% 0.207 -0.853
JN15 23.00 43.08% 42.38% 0.197 -0.871 20.00%

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

10.00
11.00
12.00
13.00
14.00
15.00
16.00
17.00
18.00
19.00

Strike Prices

a AL - Nl 1T

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
MATURITY DATE

Volatilidad Implicita al cierre de mes

IN15 27.00 12.64% 30.90% 0.999 -0.079 Junio 2015
IN15 28.00 13.59% 30.24% 0.996 -0.097
JN15 29.00 14.48% 29.67% 0.988 -0.116 35.00%
IN15 30.00 15.29% 29.17% 0.973 -0.137
IN15 31.00 16.04% 28.75% 0.95 -0.164
IN15 32.00 16.71% 28.40% 0.919 -0.192 B
IN15 33.00 17.31% 28.10% 0.881 -0.219 30.00% ‘l-‘_.._
IN15 34.00 17.84% 27.87% 0.834 -0.253 Ry o
IN15 35.00 18.29% 27.68% 0.786 -0.29 i e et B B i Bl
IN15 36.00 18.68% 27.54% 0.733 -0.328 25 00%
IN15 37.00 19.00% 27.45% 0.676 -0.367 0%
IN15 38.00 19.24% 27.39% 0.623 -0.408
IN15 39.00 19.41% 27.37% 0.569 -0.449
IN15 40.00 19.51% 27.39% 0.517 -0.49 20.00%
IN15 41.00 19.54% 27.43% 0.468 0531 **m
IN15 42.00 19.50% 27.51% 0.419 -0.57 e g
IN15 43.00 19.39% 27.61% 0.373 -0.608 e g
IN15 44.00 19.20% 27.74% 0.314 -0.647 15.00% /
IN15 45.00 18.95% 27.89% 0.268 -0.684 A
IN15 46.00 18.62% 28.07% 0.226 -0.718 4
N
10.00%
o o (@] o o o (@] o o o (@] o o o o o o o o o
o o o (@) (@) o o (@) o o o (@) o o o (@) (@) o o (@)
N 0 O O 49 & M < W O N~ 0 0o O 4O &6 M S 1w o ©
(qV] (qV/ N (ep] (90] (90} (90} (9p] ™ ™ (92 ™ ™ < < < < < < <
Strike Prices
et CALL =l=PUT
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Volatilidad Implicita TLEVISA
VENCIMIENTO STRIKE PRICE
MATURITY DATE o . :
IN15 96.00 24.81% 26.70% 0.894 0.123 Volatilidad Irrj]pllqtz;gllglerre de mes
IN15 98.00 24.81% 26.50% 0.879 -0.137 28.00% unio
IN15 0.00 24.80% 26.31% 0.862 -0.155
IN15 2.00 24.78% 26.12% 0.842 -0.173 27.00% g
IN15 4.00 24.76% 25.94% 0.823 -0.192 26.00% -

=
JN15 6.00 24.72% 25.76% 0.803 -0.212 25 00% - T~ e
IN15 8.00 24.68% 25.58% 0.781 -0.234 JU70
IN15 10.00 24.63% 25.40% 0.758 -0.258 24.00% I M

IN15 12.00 24.57% 25.23% 0.734 -0.282

IN15 14.00 24.51% 25.06% 0.711 -0.308 23.00%

IN15 116.00 24.43% 24.89% 0.684 -0.334 22.00%

IN15 118.00 24.35% 24.72% 0.658 -0.361 21.00%

IN15 120.00 24.26% 24.56% 0.633 -0.39

IN15 122.00 24.16% 24.40% 0.606 -0.419 20.00%

IN15 124.00 24.05% 24.24% 0.58 -0.448 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8
IN15 126.00 23.93% 24.09% 0.553 -0.478 © ¥ o o ¥ © © S o ¥ 8 ©® g9 o I 9 B
IN15 128.00 23.81% 23.93% 0.526 -0.509 I B B B e

N Strike Prices
e=t=CALL w=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
IN15 28.00 35.88% 39.46% 0.962 -0.051
IN15 30.00 33.46% 36.95% 0.953 -0.064 Volatilidad Impll'cita GMEXICO
IN15 32.00 31.25% 34.72% 0.939 -0.078
IN15 34.00 29.25% 32.77% 0.923 -0.099 Volatilidad Implicita al cierre de mes
IN15 36.00 27.46% 31.09% 0.9 -0.125 Junio 2015
IN15 38.00 25.88% 29.70% 0.872 -0.154 44.00%
IN15 40.00 24.51% 28.58% 0.833 -0.199 .
IN15 42.00 23.35% 27.74% 0.786 -0.25 39.00% 1
IN15 44.00 22.41% 27.17% 0.727 -0.308 34.00% \
IN15 46.00 21.67% 26.89% 0.661 -0.372 ~ ~
IN15 48.00 21.15% 26.88% 0.583 -0.439 29.00% \‘I--.—_ al_--l—"
IN15 50.00 20.84% 27.14% 0.505 -0.505 o B i e B
IN15 52.00 20.74% 27.69% 0.429 0.568 24.00% *N
IN15 54.00 20.85% 28.51% 0.358 -0.623 16.00% =
IN15 56.00 21.17% 29.62% 0.294 -0.672 e
IN15 58.00 21.71% 31.00% 0.248 -0.706 14.00%
e S 9 29 9 9 92 2 g9 9 2 g 9 9 g g9 9
S & & &8 & 9 & & 9 & & o & § o 9
(00} o AN <t (e} 00} o N < O o0} o AN < O [e0]
(qV} (40} ™ ™ (2] (92] < < < < < Te} Tp} Te} Lo Te}
Strike Prices
et CALL =P UT
Volatilidad Implicita FEMSA
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA
VENCIMIENTO STRIKE PRICE CALL PUT . . .
MATURITY DATE Volatilidad Implicita al cierre de mes
31.27% 32.23% 0.958 -0.048 Junio 2015
IN15 29.40% 30.83% 0.946 -0.062 34.00%
IN15 100 27.81% 29.58% 0.932 -0.078 '
IN15 105 26.45% 28.48% 0.914 -0.101 32.00% 2=
IN15 110 25.29% 27.52% 0.89 -0.127 30.00% A%\.\
IN15 115 24.32% 26.70% 0.862 -0.16 ~.
0,
IN15 120 23.50% 26.03% 0.825 0.2 28.00% N ~—
IN15 125 22.83% 25.51% 0.782 -0.248 26.00% \ "Hﬁ_ —
IN15 130 22.29% 25.13% 0.73 -0.301 . Bl e S
IN15 135 21.86% 24.89% 0.671 -0.359 24.00% \*
IN15 140 21.53% 24.80% 0.607 -0.42 22 00% **‘;—’—‘—0
IN15 145 21.30% 24.86% 0.541 -0.484 .
IN15 150 21.15% 25.06% 0.476 -0.545 20.00%
IN15 155 21.07% 25.40% 0.414 -0.601 18.00%
IN15 160 21.06% 25.89% 0.354 -0.655 .
IN15 165 21.11% 26.53% 0.299 -0.701 16.00% o o e e o e o s gy Ty e o,
JN15 170 21.22% 27.31% 0.255 -0.74 > o ‘C_>| 9' = : ﬁ &: o o ‘<_r| S' 0 L0
* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month Strike Prices
a=gumCALL =@=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 Junio 2015
MATURITY DATE
JN15 24.00 20.69% 29.01% 0.964 -0.087 35.00%
JN15 26.00 19.97% 26.10% 0.928 -0.124
JN15 28.00 19.40% 23.99% 0.868 -0.181
IN15 30.00 18.94% 22.68% 0.778 -0.268 28.00%
JN15 32.00 18.58% 22.18% 0.662 -0.375
IN15 34.00 18.30% 22.49% 0.534 -0.496 S — Iy
JN15 36.00 18.10% 23.60% 0.405 -0.601 21.00% P— "ﬁ—.—_—
IN15 38.00 17.95% 25.51% 0.292 -0.684 w-‘-—-.—_.__‘_.
JN15 40.00 17.85% 28.23% 0.194 -0.732
- 0000 14.00%
8 8 8 8 8 8 8 8 8
* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month < © © o N < © 0 o
AN (qV N ™ ™ (92] ™ ™ <
Strike Prices
=g CALL =B=PUT



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

Volatilidad Implicita ISHARES S&P

Volatilidad Implicita al cierre de mes

Junio 2015
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA 10.00%
VENCIMIENTO STRIKE PRICE
MATURITY DATE
IN15 2800 9.23% 9.23% 0.983 -0.018 |
IN15 2850 8.94% 8.94% 0.976 -0.026 9.00% N
IN15 2900 8.72% 8.72% 0.966 -0.038 m -
IN15 2950 8.54% 8.54% 0.951 -0.054 w
IN15 3000 8.41% 8.41% 0.93 -0.08
IN15 3050 8.33% 8.33% 0.902 -0.114 8.00%
IN15 3100 8.29% 8.29% 0.863 -0.162
IN15 3150 8.30% 8.30% 0.814 -0.224
IN15 3200 8.34% 8.34% 0.758 0.3
IN15 3250 8.43% 8.43% 0.694 -0.389 7.00%
IN15 3300 8.55% 8.55% 0.624 -0.488 § % § § § § § § § ﬁ § %
IJN15 3350 8.71% 8.71% 0.555 -0.595 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
IN15 26.00 18.40% 18.94% 0.916 -0.094 19.00% 4Iﬁ‘—IﬁF.—
IN15 28.00 18.42% 18.96% 0.832 -0.183 18.50% i ——
IN15 30.00 18.40% 18.90% 0.721 10.303 ‘—w

IN15 32.00 18.35% 18.79% 0.59 -0.448 18.00%
IN15 34.00 18.28% 18.61% 0.456 -0.605 17.50%
IN15 36.00 18.17% 18.36% 0.333 -0.767 '
17.00%
o o o o o o
o o o o o o
(o] [e0] o AN <t O
AN AN o™ o™ o (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

IN15 36.00 24.50% 29.72% 0.886 -0.155
IN15 36.50 23.40% 28.52% 0.882 -0.16
IN15 37.00 22.31% 27.38% 0.878 -0.165 Volatilidad Implicita al cierre de mes
IN15 37.50 21.42% 26.31% 0.874 -0.172 Junio 2015
IN15 38.00 20.54% 25.30% 0.869 -0.178
IN15 38.50 19.72% 24.35% 0.861 -0.186 33.00%
IN15 39.00 18.97% 23.47% 0.853 -0.195
IN15 39.50 18.28% 22.64% 0.844 -0.204 B
IN15 40.00 17.66% 21.88% 0.834 -0.216 28.00% !'ﬁ.
IN15 40.50 17.09% 21.18% 0.823 -0.229 “
IN15 41.00 16.57% 20.55% 0.81 -0.244 O b
IN15 41.50 16.11% 19.98% 0.794 -0.26 23.00% \ S
IN15 42.00 15.70% 19.46% 0.776 -0.274 \\‘ ‘-..‘_‘ -
JN15 42.50 15.34% 19.02% 0.757 -0.295 . e
IN15 43.00 15.03% 18.63% 0.736 0.318 18.00% ‘**** e e
IN15 43.50 14.77% 18.31% 0.713 -0.341 '0--0-..._._ ~ oo
IN15 44.00 14.55% 18.05% 0.681 -0.366 13.00% B
IN15 44.50 14.38% 17.85% 0.654 -0.393 -00%
IN15 45.00 14.25% 17.71% 0.63 -0.421
IN15 45.50 14.16% 17.64% 0.599 -0.449 8 00%
IN15 46.00 14.11% 17.63% 0.568 -0.478 : c b0 occococccccccoccccccccoccoooos
IN15 46.50 14.10% 17.68% 0.537 -0.509 SnmomMomonomNMomwMononmomMemonaomaomaomao
IN15 47.00 14.12% 17.79% 0.506 -0.536 PR >R RIIIITITIIIIIIRNIISISSTRESR
IN15 47.50 14.19% 17.97% 0.475 -0.564
IN15 48.00 14.28% 18.21% 0.446 -0.589 Strike Prices
IN15 48.50 14.41% 18.51% 0.418 -0.614
IN1S 49.00 14.58% 18.87% 0.392 0.637 =+=CALL m=PUT
IN15 49.50 14.77% 19.30% 0.37 -0.658
IN15 50.00 15.00% 19.78% 0.349 -0.678

Volatilidad Implicita BRTRAC

Volatilidad Implicita al cierre de mes

FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA ”
23.50% Junio 2015
VENCIMIENTO STRIKE PRICE )
23.00% 'm
MATURITY DATE
22.50%
IJN15 16.00 22.93% 22.03% 0.956 -0.041
22.00% _—‘#*—ﬁ
JN15 18.00 22.96% 22.06% 0.879 -0.118
0
JN15 20.00 22.96% 22.06% 0.758 -0.248 21.50%
IN15 22.00 22.94% 22.05% 0.61 -0.417 21.00%
JN15 24.00 22.90% 22.00% 0.457 -0.6 16.00 18.00 20.00 22.00 24.00 26.00
IJN15 26.00 22.83% 21.94% 0.321 -0.778
s 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
IN15 13.00 9.82% 8.81% 0.955 -0.005
IN15 13.10 9.81% 8.86% 0.953 -0.007
IN15 13.15 9.81% 8.90% 0.951 -0.008
IN15 13.20 9.80% 8.93% 0.95 -0.009 - . _
IN1S 13.30 9.81% 9.01% 0.947 .0.012 Volatilidad Implicita al cierre de mes
IN15 13.40 9.80% 9.07% 0.943 0.016 Junio 2015
IN15 13.50 9.80% 9.13% 0.938 -0.02 13.00%
IN15 13.60 9.81% 9.23% 0.933 -0.025
IN15 13.70 9.83% 9.31% 0.927 -0.031 12.50%
IN15 13.80 9.83% 9.38% 0.92 -0.039
IN15 13.90 9.85% 9.48% 0.912 -0.047 12.00%
IN15 14.00 9.88% 9.58% 0.903 -0.057
IN15 14.10 9.89% 9.66% 0.894 -0.068 11.50%
IN15 14.20 9.92% 9.77% 0.883 -0.08
IN15 14.30 9.95% 9.88% 0.87 -0.094 11.00%
IN15 14.40 9.98% 9.97% 0.857 -0.108 '
IN15 14.50 10.02% 10.09% 0.843 -0.124
IN15 14.60 10.06% 10.21% 0.827 -0.141 10.50%
IN15 14.70 10.09% 10.32% 0.811 -0.159
IN15 14.80 10.15% 10.45% 0.793 -0.178 10.00%
IN15 14.90 10.20% 10.57% 0.774 -0.198
IN15 15.00 10.24% 10.69% 0.755 -0.219 9.50%
IN15 15.10 10.31% 10.83% 0.735 -0.24
IN15 15.20 10.37% 10.96% 0.713 -0.261 9.00%
IN15 15.30 10.42% 11.08% 0.692 -0.283
IN15 15.40 10.51% 11.23% 0.67 -0.305 8 50%
IN15 15.50 10.57% 11.36% 0.647 -0.327 R T s 6 o o o o o o o o 6 o o o o & & s
IN15 15.60 10.65% 11.49% 0.624 -0.348 S 4 ® B K & 4 ® KL K & 4 ® HB K & < ® !
IN15 15.70 10.74% 11.63% 0.601 -0.37 939 39333 3 3 3 3 38888 8 8 8 8
IN15 15.80 10.81% 11.75% 0.579 -0.391
IN15 15.90 10.91% 11.90% 0.556 -0.412 _ _
IN15 16.00 11.00% 12.02% 0.534 -0.433 Strike Prices
IN15 16.10 11.10% 12.15% 0.511 -0.453
JN15 16.20 11.21% 12.27% 0.49 -0.473 al=CALL ew=PUT
IN15 16.30 11.30% 12.38% 0.469 -0.492
IN15 16.40 11.43% 12.51% 0.448 -0.51
IN15 16.50 11.53% 12.61% 0.428 -0.529
IN15 16.60 11.65% 12.72% 0.409 -0.546
IN15 16.70 11.78% 12.82% 0.391 -0.564
IN15 16.80 11.90% 12.92% 0.373 -0.581
IN15 16.90 12.03% 13.01% 0.356 -0.597
IN15 17.00 12.15% 13.09% 0.34 -0.613
IN15 17.10 12.29% 13.19% 0.324 -0.628
IN15 17.20 12.41% 13.26% 0.31 -0.643
IN15 17.30 12.55% 13.34% 0.296 -0.657
IN15 17.40 12.68% 13.42% 0.282 -0.671
IN15 17.50 12.82% 13.49% 0.27 -0.684

* 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 2015/ Maturity June 2015

Serie de Marzo 2016 / Maturity March 2016

gT-unl-80

gT-Aew-gg
GT-Aew-TT

GT-1qe-L¢

GT-1qe-ET

GT-rew-og
GT-rew-97

GT-rew-¢co

GT1-09})-91

GT-034-20
GT-aus-6T

GT-9ua-G0

y1-0Ip-¢¢

¥T-01p-80
¥1-AOU-f7¢

¥T-NOU-0T

¥1-100-/¢2

¥T-100-€T
y1-des-62

v1-des-GT

y1-des-10

yT-06e-gT
y1-0be-10

yT-Inl-T2

¥T-Inl-20

35.00%

30.00%

25.00%

20.00%

15.00%

10.00%

5.00%

yT-unl-gg

0.00%

gT-unl-6g

gT-unl-zz

GT-unl-gT

gT-unl-80

gT-unl-10

gT-Rew-gg

gT-Aew-g1

GT-Rew-TT

gT-Rew-0

gT-ige-L¢

ST-1qe-0¢

GT-1qe-€1

GT-1qe-90

GT-rfew-0¢

GT-rew-g¢

26.00%

24.00%

22.00%

20.00%

18.00%

16.00%

14.00%

12.00%

ammCgll e Ut

e Series] em=w=Series2

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

23.00%

19.00%

17.00%

15.00%

13.00%

11.00%

27.00%

22.00%

17.00%

12.00%

7.00%

GT-unl-0¢g
GT-unl-gzg
GT-unl-9t1
GT-unf-60
gT-unl-zo
GT-Aew-9z
GT-Aew-6T
GT-Rew-zt
GT-Aew-g0
GT-iqe-8z
GT-iqe-1¢
GT-Iqe-vT
GT-iqe-/0
GT-lew-1g
GT-lew-y¢
GT-lew-/T
GT-lew-QT
GT-lew-go
ST-g8)-12
GT-09)-LT
GT-03)-0T
GT-03)-€0
GT-8us-/2
GT-8us-02
GT-9US-€T
GT-8us-90
¥T-0IP-0€

GT-unl-62
GT-unl-gT
GT-unl-T0
GT-Aew-gT
GT-Rew-10
GT-iqe-0z
GT-iqe-90
GT-Jew-gz
GT-Jew-60
GT-09)-€2
GT-094-60
GT-8ua-9g
GT-aua-¢ZT
¥ T-0Ip-62
yT-0Ip-GT
¥T-01p-T0
yT-AOU-LT
¥T-A0U-€0
¥1-100-02
¥7-100-90

y1-des-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.



-

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Ameérica Movil L / Individual Equity Options

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2016 / Maturity March 2016

- GgT-unl-80
GT-Aew-Gg

L gT-Rew-TT

ST-094-9T

ST-094-20

GT-sus-6T
GT-8us-G0

63.00%

58.00%

53.00%
48.00%

43.00%

38.00%

33.00%

28.00%

23.00%

- pT-Inl-1Z
- ¥T-Inl-20

gT-unl-6g

gt-unl-zz

gT-unl-gT

gT-unl-80

gT-unl-10

gT-Aew-gg

GT-Aew-g81

GT-Aew-TT

gT-Aew-0

GT-10e-L2

GT-19e-0c

GgT-1qe-€T

ST-1qe-90

ST-rew-0¢

30.00%

25.00%

20.00%

15.00%

GT-rew-g¢

10.00%

gl @ DUt

Serie Diciembre 2015/ Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

31.00%

29.00%

27.00%

= ﬂ
25.00% - yﬂ _f-———\_,—_; —

19.00%

17.00%

Ve an V= i V.S

29.00%

27.00%

25.00%

23.00% -

21.00%

19.00%

17.00%

GT-0s8)-L¢
GT-08}-G¢
ST-094-€¢
ST-09)-T¢
GT-09)-6T
GT-09)-LT
GT1-08)-GT
ST-094-€T
ST-09)-TT
GT-034-60
GT-09)-20
GT1-09)-G0
ST-094-€0
ST-094-T0
GT-8us-0¢
GT-3ua-8¢
GT-3U3-9¢
GT-sua-y¢
GgT-aua-¢¢
GT-aua-0¢
GT-sus-81
GT-3ua-97
GT-sua-yT
GT-aua-¢1
GT-aua-0T
GT-3us-80
GT-3uU3-90
GT-3ua-¥0
GT-aus-20
VT-0Ip-TE
Y1-0Ip-6¢

GT-09)-€2
GT-094-9T
GT-09)-60
GT-094-20
GT-3ua-92
GT-8us-6T
GT-aua-¢T
GT-9Ud-GO
vT-0Ip-62
vT-0Ip-22
yT-0Ip-GT
¥ T-01p-80
vT-0Ip-T0
yT-AOU-7Z
¥T-AOU-LT
¥T-A0U-0T
¥T-AOU-E0
¥1-100-/2
#1-100-02
¥1-100-€T
#1-100-90
y1-dos-62
y1-des-zz

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 2015/ Maturity June 2015

Serie de Marzo 2016 / Maturity March 2016

53.00%

48.00%

43.00%

38.00%

33.00%

23.00%

18.00%

GT-unl-80
GT-Rew-Gz
GT-Rew-TT
GT-iqe-/2
GT-Iqe-€T
GT-lew-0g
GT-lew-97
GT-lew-zo
GT-09)-9T
GT-03}-20
GT-8U8-6T
GT-8U8-G0
vT-0Ip-22
v T-01p-80
¥ T-AOU-1Z
¥T-AOU-0T
¥1-100-/2
¥T1-100-€T
y1-dos-62
yT-dos-GT
¥1-das-T0
yT-0be-gT
yT-0be-10
v1-Inl-T2g
v1-In-20
yT-unl-g2

gT-unl-6g

gT-unl-zz

gT-unl-gT

gT-unl-80

38.00%

36.00%

34.00%

32.00%

30.00%

28.00%

26.00%

GT-Rew-+0

GT-unl-10
GT-Aew-Gz
_ GT-Rew-8T
A GT-Aew-TT
GT-i0e-/2
E
GT-i0e-02
GT-ige-eT
GT-i0e-90
GT-few-0g
GT-Jew-gg

wPUT

e CALL

e PUT

e CALL

Serie Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015/ Maturity September 2015

o

gT-unl-0g

gT-unl-gg

GT-unl-gt

gT-unl-60

gT-unl-zo
GT-Rew-9g

GT-Rew-6T

gT-Rew-21

gT-Aew-50
GT-Iqe-8¢

GT-1qe-T¢

GT-1qe-v1

GT-1qe-L0
ST-rew-1¢

gT-rew-y¢

GT-rew-/1

GT-rew-0T
ST-rew-¢go

ST-09)-v¢

ST-094-/T

ST-09}-0T

ST-094-€0
GT-sus-/¢

GT-8us-0¢

GT-9US-€T

GT-3us-90
¥1-01p-0€

48.00%

43.00%

38.00%

33.00%

28.00% -

23.00%

18.00%

ST-g8)-€¢
GT-08)-91

ST-09}-60

GT-08}-¢0

GT-3ua-9¢

GT-3ua-61

GT-aua-¢T

GT-8ua-G0

;m

V1-0Ip-6¢

V1-oIp-¢¢

V1-0Ip-ST

VT-01p-80

VT1-2Ip-10

¥T-AOU-¢

yT-nOU-LT

_ ¥T-AOU-0T
¥T-NOU-€0

¥1-100-/¢

¥1-100-0¢

65.00%

55.00%

45.00%

35.00%

25.00%

- ¥T-100-€T
- ¥T1-100-90
- ¥T-das-62
- ¥T-das-zz

15.00%

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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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Walmex V / Individual Equity Options

Serie de Junio 2015/ Maturity June 2015

il

Serie de Marzo 2016 / Maturity March 2016

49.00%

44.00%

39.00%

34.00%

19.00%

14.00%

GT-unl-80
GT-Aew-Gz
GT-Aew-TT
GT-iqe-/g
GT-Iqe-€T
GT-lew-0g
GT-lew-97
GT-lew-zo
GT-09)-9T
GT-03}-20
GT-8Ud8-6T
GT-aua-G0
¥T-0Ip-22
¥T-2Ip-80
yT-AOU-1Z
¥T-AOU-0T
¥1-100-/2
¥T-100-€T
y1-dos-62
yT-dos-GT
y1-des-10
yT-0be-8T
yT-0be-10
vT-Inl-12
vT-Inl-20
yT-unl-g2

gT-unl-6g

gT-unl-zz

GT-unl-g1

GT-unl-80

gT-unl-10

GT-Aew-Gg

gT-Aew-gt

ST-Aew-11

GT-Aew-4Q

ST-iqe-L2

ST-1qe-0¢

GT-1qe-ET

GT-19e-90

ST-rew-0g

____,Ja_\,_,u-\__twlvﬂ

GT-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 Series] es=wSeries?

Serie Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

- GT-unl-0g
gT-unl-gg

gT-unl-9t1

gT-unl-60

gT-unl-zo

GT-Aew-9g

GT-Aew-6T
GT-Aew-21

GT-Aew-GgQ

GT-1qe-8¢

GT-1qe-1¢
ST-1qe-¢T1

G1-i0e-L0

GT-rew-1g

GT-rew-ig

GT-few-/1
GT-rew-0T

ST-rew-go
ST-09)-v¢

ST-094-LT

ST-034-0T7

ST-094-€0

GgT-aus-/¢

GT-aus-0¢

GT-93US-ET
GT-3U3-90

VT-01p-0€

34.00%
32.00%
30.00%

28.00% -
26.00%
24.00%

16.00%

gT-unl-6g

gT-unl-gT

GT-unl-10
gT-Aew-gT

gT-Aew-¥0

gT-19e-0¢

GT-19e-90

GT-rew-g¢

GT-rew-60

ST-09)-€¢

ST-094-60

GT-3us-9¢

GT-aua-¢T

V1-0Ip-6¢

V1-0Ip-ST
VT1-2Ip-10

VT-NOU-/LT

¥1-AOU-€0

¥1-190-0¢

¥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 2015/ Maturity June 2015

Serie de Marzo 2016 / Maturity March 2016

35.00%

30.00%

25.00%

20.00%

15.00%

10.00%

25.00%

23.00%

21.00% -

19.00%

17.00%

15.00%

13.00%

GT-unl-80
GT-Aew-Gg
GT-Aew-TT
GT-iqe-/g
GT-ige-¢T
GT-lew-0g
GT-lew-97
GT-rew-zo
GT-09)-9T
GT-084-20
GT-9Ud-6T
GT-9U3-G0
vT-0Ip-22
¥ T-01p-80
yT-AOU-1Z
yT-AOU-QT
¥T1-100-/2
¥T1-100-€T
y1-dos-62
y1-dos-GT
¥1-das-T10
yT-0be-8T
¥T-06e-1,0
vT-Inl-12
v1-Inl-20
v1-unl-€g

gT-unl-6g

gT-unl-zz

gT-unl-gT

gT-unl-80

gT-unl-10

gT-Rew-Gg

gT-Rew-8T

GT-few-TT

gT-Aew-y0

GT-ige-/L¢2

GT-iqe-0¢

GT-1e-€1

GT-10e-90

GT-rew-0¢

gT-rew-g¢

wPUT

e CALL

e PUT

e CALL

Serie de Diciembre 2015/ Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

gt-unl-0g

gT-unl-gzg

ST-unl-9T

gT-unl-60
gt-unl-zo

GT-Aew-9z

GT-Rew-6T

gT-Aew-gT

GT-Rew-50

GT-1qe-8¢

ST-10e-T¢

ST-1qe-v1
ST-10e-20

ST-rew-Tg

GT-rew-y¢

GT-rew-,T

GT-rew-0t

GT-rew-go

ST-094-v¢

ST-094-LT
ST-094-0T

ST-09)-€0

GT-aus-/¢

GT-8us-0¢

GT-3ua-€1

GT-3us-90

V1-0Ip-0€

25.00%

23.00%

21.00% Ww

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%

GT-unl-62
GT-unl-gT
GT-unl-10
GT-Aew-gT
GT-Aew-0
GT-iqe-0z
GT-1qe-90
GT-rew-gg
GT-rew-60
GT-09)-€2
GT-09)-60
GT-9ua-92
GT-aus-ZT
¥ T-0Ip-62
yT-0Ip-GT
¥T-91P-10
yT-AOU-LT
¥T-A0U-€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 Junio 2015/ Maturity June 2015

Serie de Marzo 2016 / Maturity March 2016

2O 2 2 ¥ ¥
o o o o o o o
S & & & & & 29
o [e0] ©o < N o (o]
(9p] N N N [qV} N —
R T
- - - - - -
o o o o o o o
S & & & o & 2o
N~ [{e] Lo < ™ N —
N N N N N N N

GT-unl-80
GT-Aew-Gg
GT-Rew-TT
GT-iqe-/2
GT-Iqe-€T
GT-rew-0g
GT-lew-97
GT-lew-zo
GT-094-9T
GT-09)-20
GT-9Us-6T
GT-8us-50
vT-0Ip-22
¥T-01p-80
¥T-AOU-Z
¥T-AOU-OT
¥1-100-/2
¥T-100-€T
y1-das-62
y1-das-GT
¥1-das-10
yT-0be-8T
yT-06e-10
v1-Inl-12
v1-Inl-20
yT-unl-gg

gt-unl-6g

gt-unl-zz

gT-unl-gT

gT-unl-80

GT-unl-10

GT-Aew-gg

GgT-Aew-gT

GT-Aew-TT

gT-Aew-¥0

ST-10e-L2

ST-1qe-0¢

GT-1qe-E1

GT-19e-90

GT-rew-0¢

ST-rew-g¢

s PUT

e CALL

ammm Series] e Series2

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

30.00%
29.00%
28.00%
27.00%
26.00%

25.00% -

24.00%
23.00%
22.00%
21.00%

20.00%

GT-unl-0g
GT-unl-gzg
GT-unl-9t1
GT-unl-60
gT-unl-zo
GT-Aew-9z
GT-Aew-6T
GT-Aew-zt
GT-Aew-50
GT-iqe-8¢
GT-Iqe-1¢
GT-iqe-yT
GT-Iqe-20
GT-lew-T1g
GT-lew-yg
GT-lew-/T
GT-lew-QT
GT-lew-g0
GT-08)-t2
GT-08)-LT
GT-09)-0T
GT-03)-€0
GT-dus-/2
GT-2us-0¢
GT-9Ud-€T
GT-2u8-90
¥T-0Ip-0€

gT-unl-6g

T-unl-GT

gT-unl-10

GT-Aew-gT

gT-Rew-0

daw,

ST-iqe-0¢
GT-1qe-90

GT-rew-g¢

ST-1ew-60

ST-094-€¢

ST-094-60

GT-8us-9¢

GT-sus-¢T

¥T-31p-6¢

V1-0Ip-GT

1-01p-T0

yT-AOU-/T

YT-AOU-E0

¥1-190-0¢

¥1-190-90

y1-das-zz

30.00%

28.00%

26.00%

24.00% -

22.00%

20.00%

18.00%

P T

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*

Gmexico B / Gmexico B Stock Option

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2016 / Maturity March 2016

- gT-unl-80

GT-rew-og
GT-rew-9T

GT-rew-¢o

ST-034-97

GT-09}-¢0

GT-sus-61
GT-aus-G0

Y1-0Ip-¢e

¥T-01P-80

¥1-AOU-f¢
V1-nOU-0T
¥1-100-/¢

VT-100-€T

yT-das-6Z

y1-dos-GT

y1-das-10
yT-06e-gT

y1-06e-v0

yT-Inl-T2

vT-Inl-20

58.00%

53.00%

48.00%

43.00%

38.00%

33.00%

18.00%

32.00%

26.00%

24.00% -

22.00%

20.00%

yT-unl-gg

gT-unl-62

gT-unl-zz

gT-unl-gT

gtT-unl-80

gT-unl-10

GT-Aew-Gg

gT-Aew-gt

GT-Aew-TT

GT-Aew-4Q

GT-iqe-L2

GT-19e-0¢

GT-1qe-€T

GT-19e-90

GT-few-0¢

GT-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

GT-unf-0¢
- GT-unl-g2
- gT-unl-9T
- GT-unl-60
- GT-unl-20
. GT-Aew-9g
| GT-Aew-gT
- GT-Aew-gT
- GT-Aew-G0
GT-iqe-8z

ST-1qe-1¢

ST-lqe-y1
GT-10e-L0

GT-rew-T¢

GT-rew-y¢

GT-rew-/1

GT-rew-0t
GT-rew-go

ST-08)-v¢

ST-08)-LT

ST-08)-0T

ST-09}-€0
GT-8us-/¢

GT-83us-0¢

GT-sus-€T

GT-3us-90

40.00%

38.00%

36.00%

34.00%

30.00% -—A/

32.00%
28.00%

26.00% -

24.00%

22.00%

20.00%

Y1-0Ip-0€

gt-unl-62
- GT-unl-gT

gT-unl-10

GT-19e-0¢

GT-10e-90

ST-09)-€¢

ST-094-60

GT-8us-9¢

GT-aua-¢1

1-01p-6¢

P1-0Ip-GT

YT-0Ip-T0

VT-AOU-/T

va b A T 1

YT1-NOU-E0

¥1-190-0¢

¥1-100-90

34.00%

32.00%

30.00%

28.00% _7,.&

26.00%

24.00%

22.00%

y1-des-zz

20.00%

gT-rew-g¢

GT-rew-60

s PUT

e CALL

L gT-Aew-g8T

- gT-Aew-y0

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 Marzo 2016 / Maturity March 2016 Serie de Junio 2015/ Maturity June 2015
28.50% 33.00%
26.50% \
29.00%
25.50%
20.50% 27.00%
23.50% 25.00%
A
22 50% % 23.00% -
21.50%
21.00%
20.50%
19.50% 19.00%
18.50% — M’ 17.00%
Lo Lo Lo} o Lo Lo Lo n o Lo Lo Lo n Lo Lo Lo Lo Ln n Lo
o B B N B S B S S S S B S = = < <
e c c c e c c c c e c c c e e c [ c c c
5 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 >, 3, =1
H © N 0 o O W€ N4 M ¥ 1 © N~ O O O O © ~ 0
— — i — — (V] N N N N N N N N N ™ — — — —
e==CALL  sm==pUT SEECALL ===RUT
Serie de Septiembre 2015 / Maturity September 2015 Serie de Diciembre 2015 / Maturity December 2015
34.00% 30.00%
32.00%
° 28.00% |—
30.00%
28.00% 26.00%
26.00%

24.00%
—’—* L—> 24.00%
22.00%
gy R

20.00% | ——— 22.00%
e

18.00%

16.00% 20.00%

15-jun-15
16-jun-15
17-jun-15
18-jun-15
19-jun-15
20-jun-15
21-jun-15
22-jun-15
23-jun-15
24-jun-15
25-jun-15
26-jun-15
27-jun-15
28-jun-15
29-jun-15
30-jun-15
15-jun-15
16-jun-15
17-jun-15
18-jun-15
19-jun-15
20-jun-15
21-jun-15
22-jun-15
23-jun-15
24-jun-15
25-jun-15
26-jun-15
27-jun-15
28-jun-15
29-jun-15

emnCALL  es=pUT emnCALL  e==pyUT

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

Mextrac / Index Tracking Stock Option

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2016 / Maturity March 2016

gT-unl-80

gT-Rew-gg

GT-Rew-TT
GT-ige-/¢

ST-10e-€1

GT-rew-o¢

GT-rew-97
GT-rew-¢o

GT-094-9T7

ST-094-¢0

GT-3us-61
GT-3Ua-G0

¥1-0Ip-¢¢

¥T-21P-80

V1-NOU-1¢
yT1-nOU-0T
¥1-190-/¢

VT-100-€T

y1-dos-62
yT-das-GT
y1-das-10

y1-0be-gT1
yT-06e-1,0

yT-Inl-T2

#T-Inl-20

19.00%
18.90%
18.80%

18.30%

18.20%
18.10%
18.00%

19.10%

18.90% -

18.70%

18.50%

18.30%

18.10%

17.90%

yT-unl-gg

gT-unl-6g

gT-unl-zz

GT-unl-gT

gT-unl-80

gT-unl-10

gT-Rew-gg

gT-Rew-g8T

GT-few-TT

gT-Aew-y0

GT-iqe-Le

GT-19e-0¢

GT-iqe-¢cT

GT-19e-90

GT-rew-0g

GT-rew-g¢

s PUT

e CALL

e PUT

e CALL

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

20.00%

19.80%

19.60%

19.40%

19.20%
19.00%

18.80%

18.60%

18.20%
18.00%

gT-unl-62
gtT-unl-zz
GT-unl-gT
GT-unl-80
gT-unl-10
GT-Aew-Ggz
GT-Aew-gT
GT-Rew-TT
ST-Aew-10
GT-lqe-,z
GT-1qe-0z
GT-Iqe-€T
GT-1ge-90
GT-lew-0g
GT-lew-gz
GT-lew-97
GT-lew-60
GT-lew-zo
GT-094-€2
GT-094-9T
GT-084-60
GT-084-20
GT-8u8-92
GT-8Ua-6T
GT-sua-ZT
GT-8ua-G0
¥1-01p-62

gT-unl-62

gr-unl-gT

gT-unl-10

GT-Aew-gT

gT-Aew-y0

ST-19e-0¢

GT-19e-90

GT-rew-g¢

GT-rew-60

ST-g8)-€¢
ST-03}-60

GT-8us-9¢

GT-aue-¢1

VT1-0Ip-6¢

VT-0Ip-GT

VT-0Ip-10

y1-rOU-LT

¥T-AOU-E0

71-190-0¢

¥1-190-90

y1-das-zg

19.00%
18.90%
18.80%

18.70% JW)

18.60%
18.50%
18.40%

18.30%

18.20% -
18.10%
18.00%

e PUT

e CALL

e CALL es==pyT

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

Brtrac / Index Tracking Stock Option

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2016 / Maturity March 2016

S XXX XXX
S & & © © © & © ©
N ©O ® © ¥ N O ® ©
m o N o & N & o o
N N N N N N N N AN
XXX EXE
& & © & © & & © o
< o N~ 1 m A o0 N 0
m N N N & N oA o o
N N N N N N N N A

GT-unl-80
GT-Aew-gz
GT-Aew-TT
GT-lqe-/Z
GT-lge-¢T
GT-few-0g
GT-Jew-97
GT-lew-zo
GT-09)-9T
GT-084-20
GT-9Ua-6T 3
GT-aUa-G0 _
¥1-01p-22
#T-01p-80 _
Y T-NOU-17¢2 m
¥T-A0U-0T _
¥T1-100-/2
¥T-100-€T
y1-des-62
yT-des-GT
¥T-des-T0
yT-0be-gT
y1-0be-0
yT-Inl-12
vT-Inl-20
yT-unl-gg

GT-unl-62
GT-unl-zg
GT-unl-g1
GT-unl-80
GT-unl-10
GT-Aew-Gg

GT-Aew-8T

@ nut

GT-Aew-TT

GT-Aew-4Q

aCal|

G1-iqe-L¢

GT-1qe-0¢

GT-1qe-gT

G1-10e-90

GT-rew-0¢

GT-rew-g¢

Serie de Diciembre 2015/ Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

23.50%
23.30%
23.10%
22.90%
22.70%

22.50%
22.30%
22.10%
21.90%
21.70%
21.50%

GT-unl-0¢
GT-unl-g2
GT-unl-91
GT-unl-60
gtT-unl-zo
gT-Aew-9z
GT-Rew-6T
GT-Aew-27
GT-Aew-g0
GT-lqe-gz
GT-lqe-1g
GT-lqe-T
GT-1ge-20
GT-lew-Tg
GT-lew-¢g
GT-lew-/T
GT-lew-0T
GT-lew-g0
GT-09)-7¢
GT-094-/T
GT-084-0T
GT-094-€0
GT-8ua-/Z
GT-8us-0Z
GT-aua-€T
GT-8ua-90
¥T-21p-0€

gT-unl-6g

GT-unl-gT1

gT-unl-10

GT-Aew-gT

GgT-Aew-4Q

ST-1qe-0¢

GT-19e-90

GT-rew-g¢

GT-rfew-60

ST-094-€¢
ST-094-60

GT-aua-9¢

GT-sus-¢T

V1-0Ip-6¢

V1-0Ip-GT

V1-21P-10

¥T-NOU-LT

¥1-AOU-E0

¥1-190-0¢

¥1-190-90

y1-des-zz

23.90%

23.40%

22.90%

22.40%

21.90%

21.40%

ammCg|| DUt

amCgl 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.
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Serie de Junio 2015/ Maturity June 2015

-

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Délar/ U.S. Dollar Option

13.00%
12.00%
11.00%
10.00%
9.00%
8.00%
7.00%

—

Serie de Marzo 2016 / Maturity March 2016

AN

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

GT-unl-zo
GT-Aew-6T
GT-Aew-g0
GT-iqe-1¢
GT-iqe-/0
GT-lew-y¢g
GT-lew-QT
GT-03)12
GT-09)-0T
GT-8us-/2
GT-9US-€T
¥T-0Ip-0€
¥T-01p-97
¥T-01p-20
¥T-AOU-8T
¥T-AOU-10
¥1-100-T2
#T1-100-20
y1-das-gz
¥1-das-60
yT-06e-9z
yT-0be-ZT
v1-Inl-62
yT-Inf-GT
v1-In-T0
vT-unl-,T

gT-unl-6g

gT-unl-zz

GT-unl-GT

gT-unl-80

gT-unl-10

gT-Aew-gg

gT-Aew-g1

GT-Rew-TT

GT-Rew-0

qT-lqe-L¢

GT-19e-0¢

GT-10e-c1

ST-10€e-90

GT-rew-0¢

GT-rew-g¢

s PUT

e CALL

Serie de Diciembre 2015/ Maturity December 2015

A

11.00%
10.50%
10.00%
9.50%
9.00%
8.50%
8.00%

GT-unl-0¢
GT-unl-€zg
GT-unl-9t1
GT-unl-60
GT-unf-zo
GT-Aew-9z
GT-Aew-6T
GT-Rew-zt
GT-Aew-50
GT-1qe-8z
GT-iqe-Tg
GT-Iqe-yT
GT-iqe-/0
GT-lew-1g
GT-lew-yz
GT-lew-/T
GT-lew-QT
GT-rew-g0
ST-08)-12
GT-09)-LT
GT-09)-0T
GT-08)-€0
GT-8us-/2
GT-8us-02
GT-9Ud-€T
GT-8us-90
¥T-0Ip-0€

gT-unl-y¢

gT-unl-0T

gr-Aew-/¢

GT-Rew-¢1

gT-10e-6¢

GT-1qe-g1

ST-109e-T0

GT-rew-gT

ST-rew-v0

e PUT

ST-094-81

ST-09)-70

GT-aua-T¢

GT-3us-/0

e CALL

V1-0Ip-v¢

V1-01p-0T

¥T-AOU-9¢

vT-AOU-CT

71-100-6¢

¥1-100-GT

Serie de Septiembre 2015 / Maturity September 2015

¥1-190-T0

pT-des-,T

11.00%
10.50%
10.00%
9.50%
9.00%
8.50%
7.50%
7.00%

e PUT

e CALL

e CALL es—pPpUT
*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 2016 / Maturity March 2016

GT-rew-0¢

GT-lew-91
- GT-lew-g0
GT-08)-91

GT1-08}-¢0

GT-3uUa-6T1
GT-sus-G0

yT-0be-10

yT-Inf-T2

¥T-Inl-20
vT-unl-€g

57.00%

52.00%

47.00%

42.00%

37.00%

32.00%

27.00%

17.00%

gT-unl-6g

gT-unl-zz

gT-unl-gT

gT-unl-80

gT-unl-10

gT-Aew-gg

gT-Rew-gT

GT-Aew-TT

GgT-Rew-0

gT-i0e-L¢

ST-1qe-0¢

ST-Iqe-€1

GT-10e-90

GT-rew-0g

GT-rew-g¢

27.50%

26.50% -
25.50%
24.50%
23.50%
22.50%
21.50%
20.50%
19.50%
18.50%

P UT

e CALL

e PUT

e CALL

Serie de Diciembre 2015 / Maturity December 2015

Serie de Septiembre 2015 / Maturity September 2015

gT-unl-0g
gT-unl-gg

- GT-unl-9T
gT-unl-60

- GT-unl-2o

- GT-Rew-9z
- GT-Rew-6T
GT-Aew-gT

GT-Aew-GQ

GgT-1ge-8¢

ST-rew-y¢

GT-rew-/1

GT-rew-0T

| GT-lew-gQ
ST-09)-1¢

ST-09)-LT

ST1-094-0T

GT-09)-€0

gT-aus-/¢

GT-8us-0¢

GT-9US-ET

- GT-3U8-90

30.00%

28.00%

26.00% -

24.00%

22.00%

v1-2Ip-0€

gT-unl-62

GT-unl-gT

gT-unl-10

gT-Aew-gT

gT-Aew-y0

G1-19e-0¢

GT-19e-90

GT-rew-gg

GT-rew-60

GT-09)-€¢

ST-094-60
GT-8us-9¢

GT-sus-¢1

¥1-0Ip-6¢2

PT-0Ip-GT
¥T-2IP-10

VT-AOU-/T

¥1-AOU-E0

¥T-190-0¢

¥T-190-90

y1-das-zz

34.00%

32.00%

30.00%

28.00%

26.00%

24.00%

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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gT-unl-80

GT-Aew-gg
GT-Aew-TT

ST-iqe-/¢

ST-10e-€T
GT-rew-0¢
GT-rew-91

GT-rew-¢o

GT-09)-9T
GT1-038}-¢0
GT-3ua-61
GT-3ua-90
V1-2Ip-c¢
¥1-01p-80
y1-nou-¢

¥1-r0U-0T
¥1-100-/¢

V1-190-€1

y1-des-6Z
yT-des-GT

yT-des-10

y1-0be-gtT

Serie de Junio 2015/ Maturity June 2015

y1-0be-10
¥T-Inl-T2

¥T-Inl-20

21.00%
19.00%
17.00%
15.00%
13.00%
11.00%

9.00%

yT-unl-gg

7.00%

gT-unl-6

gr-unl-zz

gT-unl-gT

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

iIShares S&P / Index Tracking Stock Option

gT-unl-80

gT-unl-10

GT-Aew-Gg

gT-Aew-gt

GT-Aew-TT

gT-Aew-0

ST-10e-L2

ST-1qe-0¢

GT-1qe-ET

Serie de Marzo 2016 / Maturity March 2016

GT-10e-90

GT-rew-0g

GT-rew-g¢

9.00%
8.80%
8.60%
8.40%
8.20%

8.00%

gl ultye

gT-unl-gg

GT-unl-9t1
gT-unl-60

gT-unl-zo

gT-Aew-9z
GT-Aew-6T

GT-Aew-21

GT-Aew-GgQ
GT-lge-8Z

gT-1qe-1¢

ST-1qe-v1
ST-iqe-L0

ST-Jew-1¢

GT-rew-ig
GT-rew-/T

GT-rew-0T

ST-rew-¢go
GT-08)-v¢

e CALL e=—=pyT

GT-09)-LT

ST-094-0T
ST-034-€0

GT-sus-/¢

GT-8ua-0¢
GT-93US-ET

Serie de Diciembre 2015/ Maturity December 2015

GT-3ua-90

8.60%
8.50%
8.40%
8.30%
8.20%
8.10%

e PUT

e CALL

Serie de Septiembre 2015 / Maturity September 2015

13.00%
12.00%
11.00%
10.00%
9.00%
8.00%
7.00%
6.00%

YT-01p-0€

8.00%

GT-unl-62
GT-unl-GT
GT-unl-10
GT-Aew-gT
GT-Rew-10
GT-iqe-0z
GT-iqe-90
GT-Jew-gz
GT-Jew-60
GT-09)-€2
GT-09)-60
GT-8us-9z
GT-aud-ZT
¥T1-0Ip-62
¥ T-0Ip-GT
vT-0Ip-T0
yT-AOU-LT
¥T-AOU-E0
¥1-100-02
¥1-100-90

y1-des-zz

e CALL es—pyT

emnCALL e==pyUT
*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.

21



22

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% T T T T T T T
o d d N N N N NN OO OO O O~ 9§ 9§ F 5 < 0 0w
R B B B B S B B B B B B B B B L B B By B
8293237202 L8F20328732838 L84g
CEEMPTIEEDPCOTEENITTEEWG PO EE
883°88833°88383338°883338°88883

@ CALL @—PUT
Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
CEMEX CPO
120.00%
100.00% ul
80.00% II ]
|
60.00% 1|,
40.00% \ 1
20.00%
0.00%

03-ene-11

04-mar-11
03-may-11

02-jul-11
31-ago-11

30-oct-11
29-dic-11

27-feb-12

27-abr-12

24-oct-12
23-dic-12

21-feb-13
22-abr-13

0
C
3

20-ago-13

19-oct-13

18-dic-13

16-feb-14

17-abr-14

16-jun-14
15-ago-14

14-oct-14
13-dic-14
11-feb-15

12-abr-15
11-jun-15

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

0.00%

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

HHHHHHNNNNNNC’)O‘OMMO’DO’)#?####LOLOLD
R A B B s S/ B B By B B B B B B B B B
2832 52283292 2C8K8200e885208¢88a
CEENG O ETEENDEDTEEDDPTOEENH O S I EE
833°888393°88883°888393°88883
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% ll

32.00% - I\ L wi
A v :

22.00% VT A VW sl

12.00% 1 T LN D R | T 1
" A NN NN NN OO OO S JI§T S < W0 Wn W
R A B B r B B B 7 B B B B B i B
P83 528832 psc8F2ose8c82008¢e84%
CEEG P TOEENDIEDEEGODEOEEGO S OEE
8833°88838393°88833°888338°88883

e CALL es==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.



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

| 80.00%
69.00%

70.00%
59.00%

60.00%

49.00%

50.00%

39.00%

40.00%

29.00%

30.00%

19.00% 20.00%

9.00% 10.00%

EEEEEE L R R R EEE: HHg335899939993933333333:3553
= S = — - i — — - — - I L 1 o | | L 1 [N I | S | [N 1 1 I 1 [N I 1 Jo
EEE258584855852855858858858%5 2 EF358588558588558858858835885
T T T T ! ! : ) ! ; ! ! ! h : . ! | - h \ ; [ U ! 1 - N T T T h |_‘I T TN h |_'I T TN h |_'I T T h T
I3IZ°HBRRRILIAIIQIIGgASSEIw3 39494 233 °BARNEEIRIINLATEEESE3Iadgs
e CALL  es—pPUT @ CALL @m—pPUT
Volatilidad Implicita diaria de |as series ATM del Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano / Vencimiento méas cercano /
Nearest Maturity Implied Volatility Nearest Maturity Implied Volatility
FEMSA UBD DOLAR
55.00% 20.00% -
45.00% 15.00% -
35.00% 10.00%
25.00% 5.00%
15.00% T T T T T T T T T T T T T T T OOO%
™ ™ ™ ™ ™ < < < < < < < < < < < < Lo} n w n w Lo .
T RE T 0D AL LT EI R TOODALoETE 9999339999993 3333333333 3934
2 83 25 52 g TS 2s 5egs 3 23 T2 5 L8820 3288233288238 2%38%
T T e O T T T W= T T SO e N s G T N S PEEHDTOEEDOEITEENOE GEEHOCSEE
- I — — a4 - — — — I 888 88888 88888 88888 88888
==CALL  ===PUT e CALL P 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.



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