
FECHA 20/05/2024

INDICE CIERRE ANTERIOR Dif. % DIF. % DIF. 2024 VOLATILIDAD 22s

VIBEX 10.51 10.60 -0.09 -0.85% -15.38% 43.42%

ISKEW30 4.20 3.87 0.33 8.53% 1.20% 121.25%

IBEX 35 Short Strangle 1,639.26 1,637.56 1.70 0.10% 0.25% 8.97%

IBEX 35 Protective Put 786.73 785.73 1.00 0.13% 10.43% 14.81%

IBEX 35 PutWrite 1,738.33 1,736.38 1.95 0.11% 4.66% 1.99%

IBEX 35 BuyWrite 1,833.41 1,829.79 3.62 0.20% 9.63% 8.01%

#Sensitivity: C2 Internal


