dip = 0.0000
rO init= 0.0000 final= 1.0000inc= 0.1000
Sv init = S1 final = S3

strike from Sh1

0 30 60 90 120 150 180
180 | | | | | | | | | | | | | | | | 180
150 — 150
120 — 120
90 90
60 — 60
30 — 30
2
0
S kS
Y
-30 — -30
60 ~ -60
-90 -90
-120 - -120
150 -~ -150
-1 80 T T ‘ T T ‘ T T T T I T T I T T -1 80
0 30 60 90 120 150 180

strike from Sh1



