
ris
k 

la
m

bd
a

0

0.9

0.8

0.7

0.6

0.5

threshold

50.4
4.5

40.3
3.5

window size

0.2 3
2.5

0.1 2
1.5

0
1

0.05

sharpe ratio on hsi

0.1

0.4

0.6

0.8

1

1.2

1.4

1.6


