
FECHA 25/04/2024

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

VIBEX 13.00 12.32 0.68 5.52% 4.67% 78.21%

ISKEW30 3.93 3.95 -0.02 -0.51% -5.30% 113.06%

IBEX 35 Short Strangle 1,658.56 1,656.60 1.96 0.12% 1.43% 8.88%

IBEX 35 Protective Put 759.80 762.79 -3.00 -0.39% 6.65% 13.95%

IBEX 35 PutWrite 1,726.82 1,727.75 -0.93 -0.05% 3.97% 1.79%

IBEX 35 BuyWrite 1,794.08 1,799.25 -5.17 -0.29% 7.28% 7.76%

#Sensitivity: C2 Internal


