
FECHA 26/04/2024

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

VIBEX 12.46 13.00 -0.54 -4.15% 0.32% 79.22%

ISKEW30 3.90 3.93 -0.03 -0.76% -6.02% 112.92%

IBEX 35 Short Strangle 1,645.48 1,658.56 -13.08 -0.79% 0.63% 9.38%

IBEX 35 Protective Put 772.02 759.80 12.22 1.61% 8.36% 14.94%

IBEX 35 PutWrite 1,730.04 1,726.82 3.23 0.19% 4.16% 1.86%

IBEX 35 BuyWrite 1,808.73 1,794.08 14.65 0.82% 8.16% 8.13%

#Sensitivity: C2 Internal


