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A comparative numerical study of the index Ibex 35
with respect to other international indicators
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SUMMARY

The financial crisis of the period 2008-2014 has specially hit the countries of Southern
Europe, and particularly Spain. This circumstance has caused an anomalous behavior of
the stock market of our country. Our purpose is to search if the reference index of the Spanish
market Ibex 35 owns some distinguishing features with respect to other international indices,
from a numerical point of view. For it, the first goal is the improvement of the oscillators
currently employed by means of procedures of interpolation and approximation. The existing
techniques are complemented with integral parameters, coming from the implementation of
trend curves. The methods used are of classical type along with other of fractal character.
The functions obtained help to determine the basic behavior of the index, reducing the
difficulty of the daily unpredictability of the quotes. The second objective is a numerical
comparison of the evolution of the Ibex 35 complexity with respect to other international
indicators.
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Universidad de Zaragoza
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