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Lo A. Overall dependence (equal stock-day)
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D. Distribution of per-stock mean daily Rank IC
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B. Cross-stock STD of density ratio
bright = stocks disagree here
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E. Stock-day Rank IC (stocks sorted by mean IC)
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C. Fraction of stocks with density ratio > 1

. 0green = broad agreement; purple = broad depletion
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F. Rank-IC stability across dates
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