Risk

0.20 1

0.18 A
—— =d0.2
016 il = °2
=0 ||u]l2=d™
—— =d0.4
0.14 1 [IK]l2 ="
-« optimal risk
0.12 -
0.10 __“..E—. P o—
0 500 1000 1500 2000 2500

Dimension




