Cross-correlation

Factors

0 0 0 0 =
00 0 1 0 2

uonNquUU0
aAlRINWND

—— Train
—— Test

DUSEC R
o o o o
JUSIOIO0D UONe|a1I0D

=
[=}

0 5101520
Number of factors

Number of factors

Y

P

@ o)
%

Yy

%
m‘w\\
&

*kk

<

—

0 <
o o
'J900 Uole|21I0)

@
drive ratio
-1 +1
(XX NN J
0.5 1.0
Without SA
correlation

’
0.0

0
o
uolje|a1100
VS UM

0.0

r=0.90

- -
b

£

Ja,

ISV SN

ot

X,

A Ansbagen ek

rdll

L

™~

N

P |
.

Y

hoe, A

o
Vi

0.76

TR Y TR

414V

0.74

bl

dioa

A

J

den b A

0.67

2

7

0.

Db

0.64

NN

=)

4

4

1

Aunoe
J0108

0.64
0.64

30s

12

Time (min)




