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FUTUROS OPERACIONES VOLUMEN IMPORTE INTERES ABIERTO
FUTURES NUMBER OF TRADES VOLUME NOTIONAL VALUE OPEN INTEREST
DOLAR 692 317,435 59,311,880,357 1,042,278
EURO 1 2 422,080 53
DIVISAS / CURRENCIES 693 317,437 59,312,302437 1,042,331
IPC 21217 56,290 26,289,962,740 40,344
Mini IPC 4,278 43,764 4,088,471,040 7,882
INDICES / INDICES 25,495 100,054 30,378,433,780 48,226
CETE91 0 0 0 0
TIIE 28 0 0 0 892,620
SWAP D10 0 0 0 0
SWAP D2 0 0 0 0
TASAS DE INTERES / INTEREST RATES (1] 0 0 892,620
DC18 0 0 0 30,750
DC24 134 34,466 4,466,685,600 80,032
JN21 0 0 0 0
M10 0 0 0 0
M20 0 0 0 0
M3 0 0 0 0
M30 0 0 0 0
MY31 0 0 0 0
NV42 13 7,300 862,140,000 7.400
BONOS / BONDS 147 41,766 5,328,825,600 118,182
AMOVIL 0 0 0 0
CEMEX 0 0 0 0
FEMSA 0 0 0 0
GCARSO 0 0 0 0
GMEXICO 0 0 0 1,000
MEXTRAC 0 0 0 0
WALMART 0 0 0 0
ACCIONES / SINGLE STOCK 0 0 0 1,000
MAIZ 0 0 0 0
MERCANCIAS / COMMODITIES 0 0 [] []
Total Mensual 26,335 459,257 95,019,561,817 2,102,359
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CONCENTRADO DE MERCADO MENSUAL / MONTHLY MARKET SUMMARY
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.‘ MexDer CONCENTRADO DE MERCADO ACUMULADO / ACCRUED MARKET SUMMARY
N FUTUROS / FUTURES

M volumen por Mes = Operaciones por Mes
FUTUROS OPERACIONES VOLUMEN IMPORTE INTERES ABIERTO 1600000 T T T T T T T 45,000
FUTURES NUMBER OF TRADES VOLUME NOTIONAL VALUE OPEN INTEREST
DOLAR 6.627 4,196,358 765,929,127,071 1,042,278
EURO 44 5,451 1,094,854,585 53
DIVISAS / CURRENCIES 6,671 4,201,809 767,023,981,656 1,042,331 1,400,000
IPC 164,446 568,165 253,755,781,880 40,344
Mini IPC 26,787 344,969 30,835,887.880 7.882
INDICES / INDICES 191,233 913,134 284,591,669,760 48,226
CETE91 0 0 0 0 1,200,000
TIE28 55 491,000 48,960,018,450 892,620
DC18 61 169,400 18,757,312,500 30,750
DC24 3175 890,467 114,216,609,600 80,032
IN21 14 4,300 452,477,500 0 1,000,000
M10 0 0 0 0 °
M20 0 0 0 0 . g
M3 0 0 0 0 : §
M30 0 0 0 0 § 800,000 é
MY31 13 2,600 295,460,000 0 E %
NV42 186 91,328 10,367,487,500 7,400 2
SWAP D10 0 0 0 0
SWAP D2 0 0 0 0 600,000
TASAS DE INTERES / INTEREST RATES 3,504 1,649,095 193,049,365,550 1,010,802
AMOVIL 0 0 0 0
CEMEX 0 0 0 0
FEMSA 0 0 0 0 400,000
GCARSO 0 0 0 0
GMEXICO 5 5,750 24,498,000 1,000
MEXTRAC 0 0 0 0
WALMART 0 0 0 0 200,000
ACCIONES / SINGLE STOCK 5 5750 24,498,000 1,000
MAIZ 0 0 0 0
MERCANCIAS / COMMODITIES 0 0 0 0
Acumulado Anual 201,413 6,769,788 1.244,689,514,966 2,102,359




FUTUROS / FUTURES

:- M ex D e r DISTRIBUCION DEL INTERES ABIERTO / OPEN INTEREST DISTRIBUTION

TIIE 28
42.46%
, PARTICIPACION
FUTUROS INTERES ABIERTO
PORCENTUAL
FUTURES OPEN INTEREST PERCENTAGE
DOLAR 1,042,278 49.58%
TIIE 28 892,620 42.46%
DC24 80,032 3.81% IPC
’ e 1.92%
IPC 40,344 1.92%
DC18 30,750 1.46%
Mini IPC 7,882 0.37%
NV42 7,400 0.35%
GMEXICO 1,000 0.05%
EURO 53 0.00%
DOLAR
49.58%

Participacién Porcentual
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“ MexDer CONCENTRADO DE MERCADO MENSUAL / MONTHLY MARKET SUMMARY
m OPCIONES / OPTIONS

B VOLUMEN_OPERADO NUMERO_OPERACIONES
3500 T T 70
OPCIONES [ PUTS OPERACIONES  VOLUMEN IMPORTE INTERES ABIERTO [ERUNY [ 60
OPTIONS CALLS PUTS TRADES 3 NOTIONAL VALUE  OPEN INTEREST
IPC 2,254 2,941 673 5,195 2,381,745,000 6,085
INDICES / INDICES 2,254 2,941 673 5,195 2,381,745,000 6,085
DOLAR 0 0 0 0 0 2,675
2,500 50
DIVISAS / CURRENCIES 0 0 L] 0 0 2,675
ALFA 0 0 0 0 0 0
AMOVIL 0 0 0 0 0 5,011
CEMEX 0 0 0 0 0 0 F4
(=
CEMEX A 3,002 0 3 3,002 3,003,740.48 20,002 2,000 — 40 E
(=]
FEMSA 60 3 6 63 1,196,000 434 o
E m
GMEXICO 0 0 0 0 0 2,003 g g
2
ICA 0 0 0 0 0 0 [ E
(=}
W 0 0 0 0 0 0 &
1,500 30 %
LALA 0 0 0 0 0 0
MEXICHEM 0 0 0 0 0 5,000
NAFTRAC 0 5 5 5 24,750 6
PE&OLES 0 0 0 0 0 0
PINFRA 0 0 0 0 0 0 1,000 20
TELEVISA 0 0 0 0 0 0
WALMART 70 0 3 70 297,000 6,000
ACCIONES / SINGLE
STOCK 3,132 8 17 3,140 4,521,490.48 38456
500 10
Mensual Total 5,386 2,949 690 8,335 2,386,266,490.48 47,216
—0
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.‘ MexDer CONCENTRADO DE MERCADO ACUMULADO / ACCRUED MARKET SUMMARY
™ OPCIONES / OPTIONS

M Volumen por Mes = Operaciones por Mes
50000 T T T T T T T T [ 1,000
45,000
OPCIONES CALLS PUTS OPERACIONES VOLUMEN IMPORTE INTERES ABIERTO
OPTIONS CALLS PUTS TRADES VOLUME NOTIONAL VALUE _ OPEN INTEREST
IPC 17.697 22946 5,483 40,643 17,933,750,000 6,085 40,000
INDICES / INDICES 17,697 22,946 5,483 40,643 17,933,750,000 6,085
DOLAR 22,489 2,652 101 25,141 4,612,279,000 2,675
DIVISAS / CURRENCIES 22,489 2,652 101 25141 4,612,279,000 2,675 35,000
ALFA 0 0 0 0 0 0
AMOVIL 14911 6,014 49 20,925 26,570,250 5,011
CEMEX 27,504 10,007 31 37,511 43,622,700 0 30,000
CEMEX A 3,203 9,002 9 12,205 13,170,320.8 20,002 §
FEMSA 499 26 76 525 10,094,000 434 g §
= S
GMEXICO 9,001 8,012 23 17,013 72,646,600 2,003 g 5
g 25,000 3
ICA 0 0 0 0 0 0 E z
3 2
% 0 0 0 0 0 0 S
LALA 0 0 0 0 0 0
20,000
MEXICHEM 0 5,000 1 5,000 18,000,000 5,000
NAFTRAC 0 6 6 6 29,700 6
PE&OLES 0 0 0 0 0 0
15,000
PINFRA 0 0 0 0 0 0
TELEVISA 613 600 19 1,213 10,811,600 0
WALMART 15,151 6112 70 21,263 90,430,900 6,000
ACCIONES / SINGLE 10,000
CCIONES /SING 70,882 44,779 284 115,661 285,376,070.8 38456
STOCK
Acumulado Anual 111,068 70,377 5,868 181,445 22,831,405,070.8 47,216
5,000

MES
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DISTRIBUCION DEL INTERES ABIERTO / OPEN INTEREST DISTRIBUTION

OPCIONES / OPTIONS
Otros
MEXICHEM 0.93%
10.59%
i PARTICIPACION
OPCIONES CALLS PUTS INTERES ABIERTO PORCENTUAL o
OPTIONS CALLS PUTS OPEN INTEREST PERCENTAGE 10.61%
CEMEX A 6,002 14,000 20,002 42.36%
IPC 2,643 3,442 6,085 12.89% CEMEX A
WALMART 6,000 6,000 12.71% 42.36%
AMOVIL 5,003 8 5011 10.61%
IPC
MEXICHEM 5,000 5,000 10.59% 12.89%
DOLAR 2,003 672 2,675 5.67%
GMEXICO 1,001 1,002 2,003 4.24%
GMEXICO
FEMSA 429 5 434 0.92% 20,
NAFTRAC 6 6 0.01%
WALMART DOLAR
12.71% 5.67%
Participacion Porcentual
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.‘ MexDer CONCENTRADO DE MERCADO MENSUAL / MONTHLY MARKET SUMMARY
n SWAPS

M VOLUMEN_OPERADO NUMERO_OPERACIONES
260000 T~~~ "~~~ [ 20
240,000
220,000
SWAPS OPERACIONES VOLUMEN IMPORTE INTERES ABIERTO 200,000
SWAPS NUMBER OF TRADES VOLUME NOTIONAL VALUE OPEN INTEREST
3x1 3 20,000 2,000,000,000 290,000
6X1 10 589,000 58,900,000,000 790,000 180,000
9x1 1 5,000 500,000,000
13x1 2 52,000 5,200,000,000 51,000 160,000
4
25%1 0 0 0 555,000 g
261 2 95,500 9,550,000,000 243,710 8 3
391 0 0 0 16,200 F 140,000 g
521 0 0 0 32,000 g %
64x1 0 0 0 1,300 Z 120,000 2
75%1 0 0 0 381,000 § &
109X1 0 0 0 125,000 100,000
1301 1 5,000 500,000,000 63,740
179X1 0 0 0 69,000
195x1 1 10,000 1,000,000,000 10,000 80,000
2421 0 0 0 34,800
260X1 1 3,750 375,000,000 3,750 60,000
Total Mensual 40 780,250 78,025,000,000 2,666,500
40,000
20,000
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.‘ MexDer CONCENTRADO DE MERCADO ACUMULADO / ACCRUED MARKET SUMMARY
n SWAPS

M volumen por Mes = Operaciones por Mes
1400000 T~~~ "~ "~~~ oo [ 45
[ 40
1,200,000
SWAPS OPERACIONES VOLUMEN IMPORTE INTERES ABIERTO L35
SWAPS NUMBER OF TRADES VOLUME NOTIONAL VALUE OPEN INTEREST
3x1 25 500,020 50,002,000,000 290,000
6X1 26 940,000 94,000,000,000 790,000 1,000,000
8x1 1 740 74,000,000 30
9X1 2 10,000 1,000,000,000
13X1 6 56,010 5,601,000,000 51,000
25X1 1 555,000 55,500,000,000 555,000 800,000 | -g
26X1 38 243,700 24,370,000,000 243,710 g 25 g.
39X1 6 18,200 1,820,000,000 16,200 g g
52X1 3 32,000 3,200,000,000 32,000 g Qg‘
3 2
64X1 1 1,300 130,000,000 1,300 S —20 7
75X1 1 381,000 38,100,000,000 381,000 600,000
109X1 1 125,000 12,500,000,000 125,000
130X1 3 26,500 2,650,000,000 63,740
179X1 1 69,000 6,900,000,000 69,000 15
195X1 1 10,000 1,000,000,000 10,000 400,000
242X1 1 34,800 3,480,000,000 34,800
260X1 1 3,750 375,000,000 3,750 10
Acumulado Anual 18 3,007,020 300,702,000,000 2,666,500
200,000
5
—0




La informacién contenida en los indicadores del Mercado de Productos Derivados, en su version mensual "Resumen y Analisis Operativo del Mercado Mexicano de Derivados" esta elaborado
con técnicas confiables utilizando la informacién mas oportuna disponible. No obstante, 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 interpretacién que terceros pudieran hacer con la informacién publicada. Las decisiones de compra o
venta de productos derivados, basada en la informacién contenida en las graficas textos, y cuadros de los indicadores del Mercado de productos derivados, son responsabilidad exclusiva del
lector, por lo que la informacién no debe ser considerada como recomendacién de compra o venta de alguno de los instrumentos que aqui se publican.

Resumen y Analisis Operativo del Mercado Mexicano de Derivados, es una publicacién mensual, editada por MexDer, Mercado
Mexicano de Derivados S.A. de C.V. Paseo de la Reforma No. 255, Col. Cuauhtémoc, C.P. 06500, Ciudad de México, Tel. 5342-9900
Editor responsable: Mercado Mexicano de Derivados S.A. de C.V.
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