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Figure 5:  Implied Volatilities from All Calls and Puts
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Figure 6:  Alternative Weighting of Squared Deviations 
Within and Outside the Bid-Ask Spread
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Figure 7:  Densities Constructed Using Alternative Interpolation Methods
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Figure 8:  Risk Neutral Density and Fitted GEV Tail Functions
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Figure 9:  Full Estimated Risk Neutral Density Function for Jan. 5, 2005
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