
FECHA 16/05/2025

INDICE CIERRE ANTERIOR Dif. % DIF. % DIF. 2025 VOLATILIDAD 22s

VIBEX 13.50 13.12 0.38 2.90% 0.67% 74.92%

ISKEW30 5.76 5.65 0.11 1.95% 14.06% 63.92%

IBEX 35 Short Strangle 952.42 944.35 8.07 0.85% 18.50% 8.82%

IBEX 35 Protective Put 1,547.85 1,551.78 -3.93 -0.25% -7.03% 12.26%

IBEX 35 PutWrite 1,903.43 1,900.07 3.35 0.18% 4.29% 9.30%

IBEX 35 BuyWrite 2,074.15 2,062.08 12.07 0.59% 10.35% 10.32%

#Sensitivity: C2 Internal


