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CONTINUED FROM FIG. 1B
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CONTINUED FROM FIG. 1C
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RANK PERFORMANCE OF THE TECHNICAL INDICATOR RELATIVE TO OTHER
SIMILARLY RANKED ALGORITHMS

v

SELECT THE ALGORITHMS ACHIEVING A PREDETERMINED THRESHOLD WITH
RESPECT TO THE SECOND PERFORMANCE METRIC

Y \/J127

FIG. 1D



57

I2AI9S AS91E1S
P3199798

¢ 'Old

A
mwm

| IOATSS PNOTD) IISBIN

c0¢

Y

JojeIouon)
uoneuIquIo,)
wopuey




6/7

€ 'Ol

\ -A:_E mh:--om:-::qm
'€€ 'z€) SawieayaLul) aJe S|eAIajul UOISIAP

Jojesauab eapl mau 0} winjad
pue ssad>oid pug °pjoyseiy) wnwijuiw
essed 10N pIp eap! buipes ayy
Jey) pajedipul duewo)iad [ed1I0)SIH

'ase siyf} U] “S[EAIS}UI UOISIIaP [EUOTHPPE YHMm
(210 3[33€D) 3AIT ‘000 [[BSSNY ‘UORO) ‘(10 3PNLD)
\_ SWH S[GEPED JBYI0 o e3p! 3L Bupsa) anujuod

4 N

“{UIW 70§ "€ 'EE 'ZE) SBWRIJBWI) dJe S[eAISIUI
uoIS1IaP 'ased SIy} U] "S[eAI3}ul UOISIIBP [euoiIppe
Y2Im 3®djiew P[oD ayy ul eapl ay3 Bunsa) anunuod

\_ J

“sapnuiw
1€ £19A3 apew aq ued uoIsIIap e 0S ‘sieq Nuiw

ol

avd

Hporrrrrrnrsssessssh

\\?Et§§§=E‘

"(SS 'ISY "W T€ 'PIoD)
eap! siy} 0} spuny Buipes) pajedojje am
J1 P20 3ABY P|NOM JEYM d)EBN[BAD
0} suononsul buipesy diy1dads asay)
buisn a>uew.opad Buipesy [edui0is1y
ay) ajesauab o) wiyiobie ay) 1531

31VNTVAI

1531

1€ §§ 38| 3y} Jan0 sapnuiw T AIaAS [SY Saje|nd|ed

3 'S s1 Jeq uonen|eAd s} aduls ing ‘skep p L1ana
apI1Iap 3,usaop } apuiway ‘Ang uay} ‘anJ} s UOIHPUOd
§1 "shep p A1ana ynoge s ya1ym (T€,SS) SAINUIL GO/'T
1se| 3y} Jano p|oo jo adud ayy Buisn ISy aY3 Jo anjea
ay3 aje|najes 03 pajdnaisul si wiy3noble sy} 'sapnuiw
1€ K430 ‘(uoissas) Aep Buipesy e ul sanoy 7 aae aJayy J1

*|19S U3y} ‘as|e} SI UOIHIPUOD
1 Anq uayy ‘anu3 s1 uoIIPUOI §] *sieq AnuIW
1€ 55 K493 pjoD Ul 1Sy 3y pe|ndjeD = uope|suel]

S3INUII TE :uoiulaq Jeg
pIoD :wa)] 3|qepe]

§§ :[eAJaju] UOIIEN|EAT

xapuy y3buaJis anne|ay :iojedipul

s)sixa mou (wypuobje) ABajens Buipe.y e ‘peq Jo poon

MO %S T’
fireq
uIN 09

UIN TE
UIN o€
sapedl 0001

Ul oz

110 3pn1)

=
o
O
SN

pIoD
uono)

( )
99 DD

[GSlISY |«

~—
WHLRHO9TY

_ = 135 ¥ LINVYVd _

SS d IS4

14
L ) xav

_ YOLVYINID VIAI WOANVY




717

LT
11
¥l
S1

nmo)

TT TemIIA

0T TEMmIIA

6 TEMIIA

8 TEMMIA

L TemIIA

9 TeMMIA

S TemIIA

INd00:9 £10T/1/8 7 TEMIIA
S-S €10T/1/8 € TemIIA
INdOS ¥ £10T/1/8 T TemIIA
WS+ £10T/1/8 T TemIIA

Q) PAIdAT[A( oueN

Coperdima T A

Z SWRRN
A SWIPRI
X SWRR
QUIYORIA] PNOT)) asBg

Jlqeneay saedwa g, aSewy

THAA TN

6INA

v 'OId

SHLORIATOILIA 0219¢] M

7 :
W PSRSS-0F 0Oy
¢ o

oweidiar MON DI | SUIARIC BT ISTT

001 TemMLIA

8 TPIHIA
L TemIrA
9 TPMIA
S TemIIA
¥ TBIMIA
€ TBMIIA
T TPMHIA
pajear)  XXX'XX'XXX 1 TeMIIA

[ | [ | o | o] [ ]

sadueysuy sunnduro) pnoid

BIAUA

LA

INA

Eaaa

TIAA




