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CALL / PUT

EJERCICIO

PRECIO DE

STRIKE PRICE

VOLUMEN

VOLUME

LIQUIDACIÓN

PRECIO DE

SETTLEMENT PRICE CHANGE

$ %

VARIACIÓN

       IMPLÍCITA

IMPLIED VOLATILITY %

   VOLATILIDAD %           DELTA

ABIERTOS

CONTRATOS

OPEN INTEREST

 7  1,60730 DE JULIO DE 2010

OPERAC.

TRADES

R e s u m e n   d e l  M e r c a d o  d e  O p c i o n e s  /  S u m m a r y  O p t i o n s  M a r k e t

$ pesos

IMPORTE NOCIONAL

NOTIONAL AMOUNT

 32,308.74 -0.48%VALOR SUBYACENTE / UNDERLYING

OPCIONES SOBRE FUTUROS DE INDICES / OPTIONS ON INDEX FUTURES   IPC

VAR. CHANGE:

17/09/2010 P  26,000  N.O.  25.00 -1.00 -3.85  29.91 -0.02  1 N.O.  0

17/09/2010 C  26,500  N.O.  5,986.00 -189.00 -3.06  31.18  0.96  30 N.O.  0

17/09/2010 P  26,500  N.O.  35.00  0.00  0.00  29.24 -0.01  1,745 N.O.  0

17/09/2010 C  27,000  N.O.  5,507.00 -183.00 -3.22  30.56  0.95  150 N.O.  0

17/09/2010 P  27,000  N.O.  48.00  0.00  0.00  28.55 -0.02  150 N.O.  0

17/09/2010 P  27,500  N.O.  65.00 -1.00 -1.52  27.83 -0.04  75 N.O.  0

17/09/2010 C  28,000  N.O.  4,568.00 -165.00 -3.49  29.29  0.92  50 N.O.  0

17/09/2010 P  28,000  N.O.  89.00  1.00  1.14  27.12 -0.06  285 N.O.  0

17/09/2010 P  28,500  N.O.  119.00  1.00  0.85  26.39 -0.08  190 N.O.  0

17/09/2010 P  29,000  N.O.  159.00  3.00  1.92  25.63 -0.10  375 N.O.  0

17/09/2010 C  29,500  N.O.  3,219.00 -139.00 -4.14  26.84  0.84  170 N.O.  0

17/09/2010 P  29,500  N.O.  210.00  6.00  2.94  24.85 -0.14  120 N.O.  0

17/09/2010 C  30,000  N.O.  2,789.00 -134.00 -4.58  25.84  0.81  380 N.O.  0

17/09/2010 P  30,000  5  275.00  9.00  3.38  24.06 -0.18  481 1  1,500,000

17/09/2010 C  30,500  N.O.  2,372.00 -133.00 -5.31  24.73  0.76  100 N.O.  0

17/09/2010 P  30,500  20  356.00  13.00  3.79  23.20 -0.22  175 1  6,100,000

17/09/2010 C  31,000  80  1,974.00 -129.00 -6.13  23.61  0.71  555 2  24,800,000

17/09/2010 P  31,000  60  459.00  20.00  4.56  22.36 -0.27  183 2  18,600,000

17/09/2010 C  31,500  40  1,596.00 -129.00 -7.48  22.42  0.66  900 1  12,600,000

17/09/2010 P  31,500  40  585.00  26.00  4.65  21.43 -0.33  190 1  12,600,000

17/09/2010 C  32,000  N.O.  1,249.00 -121.00 -8.83  21.26  0.59  454 N.O.  0

17/09/2010 P  32,000  40  741.00  38.00  5.41  20.49 -0.40  700 1  12,800,000

17/09/2010 C  32,500  N.O.  933.00 -117.00 -11.14  20.05  0.51  360 N.O.  0

17/09/2010 P  32,500  40  928.00  47.00  5.34  19.42 -0.49  190 1  13,000,000

17/09/2010 C  33,000  N.O.  662.00 -102.00 -13.35  18.92  0.42  569 N.O.  0

17/09/2010 P  33,000  40  1,157.00  65.00  5.95  18.33 -0.58  290 1  13,200,000

17/09/2010 C  33,500  N.O.  435.00 -89.00 -16.99  17.72  0.33  106 N.O.  0

17/09/2010 P  33,500  N.O.  1,423.00  75.00  5.56  17.02 -0.68  495 N.O.  0

17/09/2010 C  34,000  N.O.  264.00 -65.00 -19.76  16.68  0.23  625 N.O.  0

17/09/2010 P  34,000  N.O.  1,743.00  95.00  5.77  15.67 -0.78  215 N.O.  0

17/09/2010 C  34,500  N.O.  142.00 -43.00 -23.24  15.62  0.15  600 N.O.  0

17/09/2010 P  34,500  N.O.  2,111.00  110.00  5.50  14.00 -0.86  50 N.O.  0

17/09/2010 C  35,000  N.O.  67.00 -25.00 -27.17  14.66  0.09  945 N.O.  0

17/09/2010 P  35,000  N.O.  2,546.00  139.00  5.78  12.88 -0.94  400 N.O.  0

17/09/2010 P  35,500  N.O.  3,037.00  185.00  6.49  14.27 -0.94  105 N.O.  0

17/09/2010 C  37,500  N.O.  0.00  0.00  0.00  12.39  0.00  100 N.O.  0

17/09/2010 C  38,000  N.O.  0.00  0.00  0.00  12.20  0.00  50 N.O.  0

17/09/2010 C  39,500  N.O.  0.00  0.00  0.00  12.56  0.00  150 N.O.  0

17/12/2010 P  26,500  N.O.  268.00  8.00  3.08  27.84 -0.09  1,000 N.O.  0

17/12/2010 P  27,000  N.O.  318.00  10.00  3.25  27.37 -0.11  300 N.O.  0

17/12/2010 P  27,500  N.O.  376.00  12.00  3.30  26.87 -0.13  300 N.O.  0

17/12/2010 P  28,000  N.O.  441.00  14.00  3.28  26.34 -0.15  50 N.O.  0

17/12/2010 C  28,500  N.O.  4,652.00 -138.00 -2.88  26.05  0.81  200 N.O.  0

17/12/2010 P  28,500  N.O.  515.00  17.00  3.41  25.80 -0.17  200 N.O.  0

17/12/2010 C  29,000  N.O.  4,245.00 -135.00 -3.08  25.47  0.79  200 N.O.  0

17/12/2010 P  29,000  N.O.  598.00  20.00  3.46  25.24 -0.19  100 N.O.  0

17/12/2010 C  29,500  N.O.  3,848.00 -132.00 -3.32  24.87  0.76  200 N.O.  0

17/12/2010 P  29,500  N.O.  691.00  23.00  3.44  24.64 -0.22  100 N.O.  0

17/12/2010 C  30,000  N.O.  3,462.00 -129.00 -3.59  24.24  0.73  250 N.O.  0

17/12/2010 P  30,000  N.O.  796.00  27.00  3.51  24.03 -0.25  450 N.O.  0

17/12/2010 C  30,500  N.O.  3,089.00 -124.00 -3.86  23.61  0.70  100 N.O.  0

17/12/2010 P  30,500  N.O.  914.00  32.00  3.63  23.41 -0.28  450 N.O.  0

17/12/2010 C  31,000  N.O.  2,730.00 -119.00 -4.18  22.95  0.66  200 N.O.  0

17/12/2010 P  31,000  N.O.  1,045.00  36.00  3.57  22.76 -0.32  50 N.O.  0

17/12/2010 C  31,500  N.O.  2,387.00 -112.00 -4.48  22.29  0.62  400 N.O.  0

17/12/2010 P  31,500  N.O.  1,193.00  42.00  3.65  22.11 -0.36  450 N.O.  0

17/12/2010 C  32,000  N.O.  2,062.00 -107.00 -4.93  21.62  0.58  1,100 N.O.  0

17/12/2010 P  32,000  N.O.  1,359.00  48.00  3.66  21.45 -0.40  840 N.O.  0

17/12/2010 C  32,500  N.O.  1,758.00 -98.00 -5.28  20.97  0.53  410 N.O.  0

17/12/2010 P  32,500  N.O.  1,546.00  56.00  3.76  20.81 -0.45  800 N.O.  0

17/12/2010 C  33,000  N.O.  1,474.00 -93.00 -5.94  20.30  0.49  53 N.O.  0

17/12/2010 P  33,000  N.O.  1,753.00  62.00  3.67  20.15 -0.49  500 N.O.  0

17/12/2010 C  33,500  N.O.  1,217.00 -84.00 -6.46  19.66  0.44  104 N.O.  0

17/12/2010 P  33,500  N.O.  1,987.00  72.00  3.76  19.52 -0.55  370 N.O.  0

17/12/2010 C  34,000  N.O.  984.00 -76.00 -7.17  19.02  0.39  101 N.O.  0

17/12/2010 P  34,000  N.O.  2,246.00  82.00  3.79  18.89 -0.60  320 N.O.  0

17/12/2010 C  34,500  N.O.  777.00 -69.00 -8.16  18.39  0.33  300 N.O.  0
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PRECIO DE
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$ %

VARIACIÓN

       IMPLÍCITA

IMPLIED VOLATILITY %

   VOLATILIDAD %           DELTA

ABIERTOS

CONTRATOS

OPEN INTEREST

 7  1,60730 DE JULIO DE 2010

OPERAC.

TRADES

R e s u m e n   d e l  M e r c a d o  d e  O p c i o n e s  /  S u m m a r y  O p t i o n s  M a r k e t

$ pesos

IMPORTE NOCIONAL

NOTIONAL AMOUNT

17/12/2010 P  34,500  N.O.  2,532.00  92.00  3.77  18.27 -0.65  170 N.O.  0

17/12/2010 C  35,000  N.O.  600.00 -57.00 -8.68  17.79  0.28  400 N.O.  0

17/12/2010 P  35,000  N.O.  2,848.00  107.00  3.90  17.70 -0.70  120 N.O.  0

17/12/2010 P  35,500  N.O.  3,190.00  118.00  3.84  17.12 -0.75  120 N.O.  0

17/12/2010 P  36,000  N.O.  3,560.00  131.00  3.82  16.58 -0.79  120 N.O.  0

18/03/2011 P  26,000  N.O.  490.00  16.00  3.38  28.64 -0.12  80 N.O.  0

18/03/2011 P  26,500  N.O.  544.00  16.00  3.03  28.00 -0.13  320 N.O.  0

18/03/2011 P  30,000  N.O.  1,139.00  18.00  1.61  23.89 -0.27  132 N.O.  0

18/03/2011 P  30,500  N.O.  1,265.00  19.00  1.53  23.37 -0.29  130 N.O.  0

18/03/2011 C  31,000  N.O.  3,435.00 -105.00 -2.97  23.75  0.65  40 N.O.  0

18/03/2011 P  31,000  N.O.  1,404.00  22.00  1.59  22.84 -0.32  280 N.O.  0

18/03/2011 P  31,500  N.O.  1,558.00  26.00  1.70  22.34 -0.35  330 N.O.  0

18/03/2011 C  32,000  N.O.  2,789.00 -97.00 -3.36  22.70  0.58  380 N.O.  0

18/03/2011 P  32,000  N.O.  1,725.00  29.00  1.71  21.83 -0.38  170 N.O.  0

18/03/2011 P  32,500  N.O.  1,910.00  35.00  1.87  21.35 -0.42  80 N.O.  0

18/03/2011 C  33,000  N.O.  2,206.00 -88.00 -3.84  21.71  0.52  1 N.O.  0

18/03/2011 C  33,500  N.O.  1,941.00 -82.00 -4.05  21.24  0.48  1 N.O.  0

 365SUBTOTAL

 120

 245PUT

CALL

 25,481

 10,734

 14,747

 11

 3

 8

 115,200,000

 37,400,000

 77,800,000

 12.66 -0.37%VALOR SUBYACENTE / UNDERLYING

OPCIONES SOBRE DÓLAR / MXP-US DOLLAR OPTIONS    DA

VAR. CHANGE:

13/09/2010 P  12.40  N.O.  0.155  0.006  4.027  16.42 -0.32  4 N.O.  0

13/09/2010 C  13.20  N.O.  0.089 -0.009 -9.184  14.44  0.24  11 N.O.  0

13/09/2010 C  13.30  N.O.  0.064 -0.006 -8.571  14.08  0.19  40 N.O.  0

13/09/2010 C  13.60  N.O.  0.020 -0.002 -9.091  13.08  0.08  10 N.O.  0

13/09/2010 C  13.70  N.O.  0.012 -0.002 -14.286  12.65  0.05  5 N.O.  0

13/12/2010 C  12.50  N.O.  0.836 -0.022 -2.564  21.49  0.60  3 N.O.  0

13/12/2010 C  13.00  N.O.  0.544 -0.017 -3.030  19.94  0.48  420 N.O.  0

13/12/2010 C  13.30  N.O.  0.398 -0.014 -3.398  19.01  0.40  30 N.O.  0

13/12/2010 C  13.60  N.O.  0.276 -0.011 -3.833  18.07  0.32  50 N.O.  0

14/03/2011 C  13.30  N.O.  0.612 -0.023 -3.622  18.96  0.45  10 N.O.  0

 0SUBTOTAL

 0

 0PUT

CALL

 583

 579

 4

 0

 0

 0

 0

 0

 0

 31.33 -1.94%VALOR SUBYACENTE / UNDERLYING

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS    AMX L

VAR. CHANGE:

17/09/2010 P  26.00  N.O.  0.29  0.00  0.00  45.36 -0.11  1,700 N.O.  0

17/09/2010 P  27.00  N.O.  0.29 -0.01 -3.33  38.77 -0.13  1,300 N.O.  0

17/09/2010 P  28.00  N.O.  0.32 -0.01 -3.03  33.28 -0.16  1,650 N.O.  0

17/09/2010 P  29.00  N.O.  0.39 -0.01 -2.50  28.78 -0.21  1,550 N.O.  0

17/09/2010 P  30.00  N.O.  0.53  0.01  1.92  25.17 -0.30  1,550 N.O.  0

17/09/2010 C  31.00  N.O.  1.76 -0.17 -8.81  32.60  0.56  2,767 N.O.  0

17/09/2010 P  31.00  N.O.  0.78  0.05  6.85  22.37 -0.43  5,200 N.O.  0

17/09/2010 C  32.00  N.O.  1.17 -0.16 -12.03  30.07  0.44  1,500 N.O.  0

17/09/2010 P  32.00  N.O.  1.21  0.15  14.15  20.31 -0.59  1,550 N.O.  0

17/09/2010 C  33.00  N.O.  0.73 -0.12 -14.12  28.43  0.32  400 N.O.  0

17/09/2010 C  34.00  N.O.  0.44 -0.06 -12.00  27.67  0.21  5,500 N.O.  0

17/09/2010 C  35.00  N.O.  0.27  0.01  3.85  27.81  0.16  2,986 N.O.  0

17/12/2010 P  26.00  N.O.  0.41 -0.01 -2.38  31.30 -0.14  200 N.O.  0

17/12/2010 P  27.00  N.O.  0.56  0.01  1.82  30.37 -0.18  1,200 N.O.  0

17/12/2010 P  28.00  N.O.  0.75  0.04  5.63  29.43 -0.24  1,200 N.O.  0

17/12/2010 P  29.00  N.O.  0.99  0.06  6.45  28.48 -0.29  1,000 N.O.  0

17/12/2010 P  30.00  N.O.  1.28  0.08  6.67  27.52 -0.36  1,612 N.O.  0

17/12/2010 P  31.00  N.O.  1.65  0.12  7.84  26.56 -0.43  1,400 N.O.  0

17/12/2010 P  32.00  N.O.  2.08  0.14  7.22  25.59 -0.51  1,220 N.O.  0

17/12/2010 P  33.00  N.O.  2.60  0.17  7.00  24.61 -0.59  644 N.O.  0

 0SUBTOTAL

 0

 0PUT

CALL

 36,129

 13,153

 22,976

 0

 0

 0

 0

 0

 0

 12.00  1.10%VALOR SUBYACENTE / UNDERLYING

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS    CEMEX CPO

VAR. CHANGE:

17/09/2010 C  9.62  N.O.  2.49  0.10  4.18  40.79  0.93  2,429 N.O.  0

17/09/2010 P  13.46  N.O.  1.70 -0.07 -3.96  44.62 -0.75  3,000 N.O.  0

17/09/2010 C  15.38  N.O.  0.08  0.00  0.00  46.40  0.09  20 N.O.  0

17/12/2010 C  9.62  N.O.  2.89  0.08  2.85  45.64  0.81  6,764 N.O.  0
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CALL / PUT

EJERCICIO

PRECIO DE

STRIKE PRICE

VOLUMEN

VOLUME

LIQUIDACIÓN

PRECIO DE

SETTLEMENT PRICE CHANGE

$ %

VARIACIÓN

       IMPLÍCITA

IMPLIED VOLATILITY %

   VOLATILIDAD %           DELTA

ABIERTOS

CONTRATOS

OPEN INTEREST

 7  1,60730 DE JULIO DE 2010

OPERAC.

TRADES

R e s u m e n   d e l  M e r c a d o  d e  O p c i o n e s  /  S u m m a r y  O p t i o n s  M a r k e t

$ pesos

IMPORTE NOCIONAL

NOTIONAL AMOUNT

17/12/2010 P  9.62  N.O.  0.43 -0.01 -2.27  50.75 -0.19  925 N.O.  0

17/12/2010 C  11.54  N.O.  1.60  0.05  3.23  42.81  0.60  750 N.O.  0

17/12/2010 P  11.54  N.O.  0.93 -0.07 -7.00  42.48 -0.38  1,806 N.O.  0

17/12/2010 C  13.46  N.O.  0.73  0.03  4.29  39.99  0.35  300 N.O.  0

17/12/2010 P  13.46  N.O.  2.00 -0.07 -3.38  40.51 -0.62  16,671 N.O.  0

17/12/2010 C  15.38  N.O.  0.26  0.02  8.33  37.17  0.19  289 N.O.  0

17/12/2010 P  15.38  N.O.  3.56 -0.07 -1.93  42.54 -0.80  1,200 N.O.  0

 0SUBTOTAL

 0

 0PUT

CALL

 34,154

 10,552

 23,602

 0

 0

 0

 0

 0

 0

 33.65 -0.71%VALOR SUBYACENTE / UNDERLYING

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS    GMEXICO B

VAR. CHANGE:

17/09/2010 P  24.00  N.O.  0.01  0.00  0.00  39.69 -0.01  1,000 N.O.  0

17/09/2010 P  26.00  N.O.  0.05  0.01  25.00  37.97 -0.02  1,000 N.O.  0

17/09/2010 P  28.00  N.O.  0.14  0.01  7.69  36.55 -0.11  1,000 N.O.  0

17/09/2010 P  30.00  N.O.  0.39  0.03  8.33  35.43 -0.17  2,000 N.O.  0

17/09/2010 C  36.00  N.O.  0.66 -0.04 -5.71  29.17  0.27  1,000 N.O.  0

17/09/2010 C  38.00  N.O.  0.32 -0.05 -13.51  30.66  0.16  1,000 N.O.  0

17/12/2010 P  24.00  N.O.  0.39  0.01  2.63  45.57 -0.09  200 N.O.  0

17/12/2010 P  26.00  N.O.  0.59  0.04  7.27  42.67 -0.13  240 N.O.  0

17/12/2010 P  28.00  N.O.  0.90  0.06  7.14  40.29 -0.19  597 N.O.  0

17/12/2010 C  34.00  N.O.  2.87  0.01  0.35  32.94  0.51  399 N.O.  0

17/12/2010 P  34.00  N.O.  2.91  0.08  2.83  36.28 -0.47  250 N.O.  0

17/12/2010 C  36.00  N.O.  1.91 -0.14 -6.83  31.32  0.39  1,000 N.O.  0

17/12/2010 C  38.00  N.O.  1.12 -0.35 -23.81  29.03  0.29  1,000 N.O.  0

 0SUBTOTAL

 0

 0PUT

CALL

 10,686

 4,399

 6,287

 0

 0

 0

 0

 0

 0

 9.23  0.98%VALOR SUBYACENTE / UNDERLYING

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS    TELMEX L

VAR. CHANGE:

17/09/2010 P  8.00  N.O.  0.30  0.00  0.00  62.07 -0.22  500 N.O.  0

17/09/2010 P  9.00  N.O.  0.36 -0.04 -10.00  37.14 -0.40  500 N.O.  0

 0SUBTOTAL

 0

 0PUT

CALL

 1,000

 0

 1,000

 0

 0

 0

 0

 0

 0

 48.31  1.86%VALOR SUBYACENTE / UNDERLYING

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS    TLEVISA CPO

VAR. CHANGE:

17/09/2010 P  42.00  N.O.  0.36 -0.08 -18.18  34.74 -0.12  15 N.O.  0

17/09/2010 C  46.00  N.O.  3.18  0.41  14.80  22.36  0.73  10 N.O.  0

17/09/2010 P  46.00  N.O.  0.98 -0.24 -19.67  29.36 -0.30  20 N.O.  0

17/09/2010 C  50.00  N.O.  1.10  0.21  23.60  23.59  0.36  30 N.O.  0

17/09/2010 C  52.00  N.O.  0.56  0.13  30.23  23.87  0.20  40 N.O.  0

17/12/2010 C  44.00  N.O.  6.23  0.46  7.97  26.43  0.73  60 N.O.  0

17/12/2010 C  48.00  N.O.  3.71  0.36  10.75  26.03  0.54  40 N.O.  0

17/12/2010 C  50.00  N.O.  2.73  0.30  12.35  25.73  0.44  30 N.O.  0

17/12/2010 P  50.00  N.O.  4.16 -0.39 -8.57  30.45 -0.52  40 N.O.  0

17/12/2010 P  52.00  N.O.  5.38 -0.44 -7.56  30.26 -0.61  30 N.O.  0

 0SUBTOTAL

 0

 0PUT

CALL

 315

 210

 105

 0

 0

 0

 0

 0

 0

 29.40 -2.42%VALOR SUBYACENTE / UNDERLYING

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS    WALMEX V

VAR. CHANGE:

17/09/2010 C  23.00  N.O.  6.77 -0.58 -7.89  52.66  0.90  160 N.O.  0

17/09/2010 P  23.00  N.O.  0.04  0.01  33.33  37.21 -0.03  160 N.O.  0

17/09/2010 C  24.00  N.O.  5.81 -0.56 -8.79  47.13  0.89  240 N.O.  0

17/09/2010 P  24.00  N.O.  0.09  0.03  50.00  36.18 -0.06  240 N.O.  0

17/09/2010 C  25.00  N.O.  4.86 -0.54 -10.00  42.26  0.87  180 N.O.  0

17/09/2010 P  25.00  N.O.  0.15  0.04  36.36  34.86 -0.13  160 N.O.  0

17/09/2010 C  29.00  N.O.  1.57 -0.37 -19.07  29.50  0.57  500 N.O.  0

17/09/2010 P  29.00  N.O.  0.90  0.18  25.00  27.26 -0.42  350 N.O.  0

17/09/2010 C  30.00  N.O.  1.02 -0.30 -22.73  27.98  0.43  1,650 N.O.  0

17/09/2010 P  30.00  N.O.  1.31  0.27  25.96  24.90 -0.57  316 N.O.  0

17/09/2010 C  31.00  N.O.  0.62 -0.22 -26.19  27.14  0.30  5,494 N.O.  0

17/09/2010 P  31.00  N.O.  1.88  0.39  26.17  22.41 -0.75  1,396 N.O.  0

17/09/2010 C  32.00  N.O.  0.37 -0.14 -27.45  26.96  0.21  400 N.O.  0

17/09/2010 P  32.00  N.O.  2.64  0.55  26.32  19.78 -0.84  1,650 N.O.  0

17/09/2010 P  33.00  N.O.  3.60  0.71  24.57  17.05 -0.94  1,800 N.O.  0

17/12/2010 C  29.00  N.O.  2.53 -0.39 -13.36  28.31  0.56  250 N.O.  0
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I  n  d  i  c  a   d  o  r  e  s       d  e  l       M  e  r  c  a  d  o

de Productos Derivados

Resumen de Mercado

Boletín Diario de Transacciones

Avisos de Mercado

FECHA DE

VENCIMIENTO

MATURITY DATE

AÑO NÚMERO

CALL / PUT

EJERCICIO

PRECIO DE

STRIKE PRICE

VOLUMEN

VOLUME

LIQUIDACIÓN

PRECIO DE

SETTLEMENT PRICE CHANGE

$ %

VARIACIÓN

       IMPLÍCITA

IMPLIED VOLATILITY %

   VOLATILIDAD %           DELTA

ABIERTOS

CONTRATOS

OPEN INTEREST

 7  1,60730 DE JULIO DE 2010

OPERAC.

TRADES

R e s u m e n   d e l  M e r c a d o  d e  O p c i o n e s  /  S u m m a r y  O p t i o n s  M a r k e t

$ pesos

IMPORTE NOCIONAL

NOTIONAL AMOUNT

17/12/2010 P  29.00  N.O.  1.42  0.20  16.39  25.42 -0.43  1,500 N.O.  0

17/12/2010 C  30.00  N.O.  1.94 -0.35 -15.28  26.96  0.48  850 N.O.  0

17/12/2010 P  30.00  N.O.  1.84  0.26  16.46  24.20 -0.51  2,050 N.O.  0

17/12/2010 C  31.00  N.O.  1.44 -0.30 -17.24  25.75  0.39  200 N.O.  0

17/12/2010 P  31.00  N.O.  2.36  0.33  16.26  23.17 -0.60  2,600 N.O.  0

17/12/2010 C  32.00  N.O.  1.02 -0.25 -19.69  24.67  0.31  300 N.O.  0

17/12/2010 P  32.00  N.O.  3.01  0.41  15.77  22.32 -0.69  4,450 N.O.  0

17/12/2010 P  33.00  N.O.  3.76  0.48  14.63  21.62 -0.79  5,150 N.O.  0

 0SUBTOTAL

 0

 0PUT

CALL

 32,046

 10,224

 21,822

 0

 0

 0

 0

 0

 0

 365

TOTAL PUT

TOTAL DE MERCADO

TOTAL CALL  120

 245

La información contenida en los Indicadores del Mercado de Productos Derivados, está elaborada con técnicas confiables, utilizando la información más oportuna disponible. No obstante lo anterior, MexDer, Mercado Mexicano de Derivados, S.A. de C. V., no se hace 

responsable por eventuales errores tipográficos o de captura que puedan ser publicados, ni se hace responsable por el uso o interpretación que terceros pudieran hacer por la información publicada. Las decisiones de compra o venta de productos derivados basadas en la 

información contenida en las gráficas, textos y cuadros de los Indicadores del Mercado de Productos Derivados, son responsabilidad exclusiva del lector, por lo que dicha información no debe ser considerada como recomendación de compra o venta de alguno de los 

instrumentos que aquí se publican.

Indicadores del Mercado de Productos Derivados, es una publicación diaria, editada por MexDer, Mercado Mexicano de Derivados, S. A. de C. V., Paseo de la Reforma No. 255, Colonia Cuauhtémoc, C. P. 06500, México D. F., Tel. 5 726-6600.

Editor Responsable: MexDer, Mercado Mexicano de Derivados, S.A. de C.V.,    No. de Reserva al título en Derechos de Autor 04-2002-101713411100-203

MexDer, Mercado Mexicano de Derivados, S.A. de C.V. are not responsible for any errors included herein, nor for the use or interpretation of this information by third parties. Any decision to buy or sell derivatives products, whether futures contracts, options, or their underlying 

assets, based on the information contained in the graphs, texts and tables presented here, is the sole responsibility of the reader. This information should not be considered a recommendation to buy or sell any of the instruments mentioned in this document.  

 140,394

 49,851

 90,543

 11

 3

 8

 37,400,000

 77,800,000

 115,200,000
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