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Maturity: cubic splines {no convexity constraint)
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[Fig 3]
Moneyness: cubic splines with a convexity constraint
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[Fig 5]

Risk Neutral Density and Polynomial Fit
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Mu: state 0/ state 1 (maturity = 60 days)
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[Fig 7]

Sigma: state 0/ state 1 {maturity = 60 days}
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signal processing: wavelets
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