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Calibrated Lévy density: regularized method.
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Calibration quality for different maturities. DAX options, 11 May 2001
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Calibrated Levy measures for different maturities. DAX options, 11 May 2001 ) Calibrated Levy measures for different maturities, log scale. DAX options, 11 May 2001
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Levy measure calibrated for shortest maturity. DAX options, different dates

Levy measure calibrated for second shortest maturity. DAX options, different dates
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Market implied volatility surface, DAX options
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Levy measure calibrated to first maturity
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Levy measure calibrated to last maturity
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