
Market 1 Market 2 Market 3

0.1

0.2

0.3

0.4

0.5

0.6

0.7

In
fo

rm
at

io
n 

Sh
ar

e
Information Share Distribution (N=500)

Metric: Wasserstein-ICA

True Market 1 (Target 0.12)
True Market 2 (Target 0.24)
True Market 3 (Target 0.64)


