
 
 
 
S3 Fig.  Replacing variance by standard deviation in the objective function.  This 
figure is a recasting of Fig. 6 in the main text, but with the variance in equation (1) 
replaced by the standard deviation.  Note that the positions of the local maxima are 
different in this plot than in Fig. 6, illustrating how the particular values of the “risk 
penalty” parameter depend on the problem formulation.  This formulation of the problem 
admits a probabilistic interpretation:  the probability that 𝑥𝑥 �(𝑚𝑚) lies above the dashed 
lines is fixed for each line. 


