Window Size ROC Curves

AFT HFT
I=1 Neutral vs Sweep AUC: 0.96 1.0 1 1.0 1 —— |=1 Neutral vs Sweep AUC: 0.96
I=3 Neutral vs Sweep AUC: 0.95 0.8 K 0.8 - I=3 Neutral vs Sweep AUC: 0.94
I=11 Neutral vs Sweep AUC: 0.95 —— |=11 Neutral vs Sweep AUC: 0.9
=51 Neutral vs Sweep AUC: 0.95 x 0.6 1 0.6 1 —— |=51 Neutral vs Sweep AUC: 0.87
|I=101 Neutral vs Sweep AUC: 0.95 = 0.4 1 0.4 —— |=101 Neutral vs Sweep AUC: 0.84
|I=201 Neutral vs Sweep AUC: 0.95 —— |=201 Neutral vs Sweep AUC: 0.8
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1.0 A _ 1.0 A
—— |=1 TP SDN vs SSV AUC: 0.78 —— |=1 TP SDN vs SSV AUC: 0.78
I=3 TP SDN vs SSV AUC: 0.77 0.8 0.8 =3 TP SDN vs SSV AUC: 0.73
—— |=11 TP SDN vs SSV AUC: 0.74 < 0.6 0.6 —— |=11 TP SDN vs SSV AUC: 0.71
—— |=51 TP SDN vs SSV AUC: 0.73 = —— |=51 TP SDN vs SSV AUC: 0.7
—— |=101 TP SDN vs SSV AUC: 0.69 0.4 0.4 —— |=101 TP SDN vs SSV AUC: 0.66
—— |=201 TP SDN vs SSV AUC: 0.69 0.2 0.2 A —— |=201 TP SDN vs SSV AUC: 0.64
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