value

Separate training

Inverse CDF
Expectile fn (1K steps)
Expectile fn (2K steps)
Expectile fn (3K steps)
Quantile fn (1K steps)
Quantile fn (2K steps)
Quantile fn (3K steps)

0.6 0.8 1.0
fraction

value

Dual training

Inverse CDF
Expectile fn (1K steps)
Expectile fn (2K steps)
Expectile fn (3K steps)
Quantile fn (1K steps)
Quantile fn (2K steps)
Quantile fn (3K steps)

0.0 0.2 0.4 0.6 0.8 1.0
fraction




