
penalization of imprecision

I the need for models “as precise as possible” is not formalized in IP
theory

I the problem on how to penalize imprecision arises often in practical
problems:

I repeated sampling viewpoint: how to compare the performance of
imprecise methods (e.g. imprecise classifiers)?

I subjective Bayesian viewpoint: how to urge experts not to be overly
imprecise in their assessments?

I what distinguish the imprecise Bayesian model from the precise one
is the possibility of not deciding, hence the evaluation of the decision
of not deciding is fundamental

I imprecise methods implicitly modify decision problems by adding the
possibility of not deciding: this leads to an idea of increased
robustness of the imprecise methods, and it is often forgotten that
also precise methods can be applied to the modified decision
problems
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