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Expected Loss Minimization

argminEz p[0(0, Z)].
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Property Elicitation

A property f: A(Z) — RP
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Property Elicitation

A property f: A(Z) — RP is elicitable if there exists a loss ¢ such that
f(P) =argminE, p[((0,Z)].
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Property Elicitation

A property f: A(Z) — RP is elicitable if there exists a loss ¢ such that
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mean = argmin E,_p[(0 — Z)?].
feR
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Property Elicitation on Imprecise Probabilities (IPs)

An IP-property f: 22(2) — RP
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Property Elicitation on Imprecise Probabilities (IPs)

An IP-property f: 22(2) — R? is elicitable if there exists a loss £ such that
f(P) = argminsup Ez p[l(6, Z)].
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Property Elicitation on Imprecise Probabilities (IPs)

An IP-property f: 22(2) — R? is elicitable if there exists a loss £ such that
f(P) = argminsup Ez p[l(6, Z)].
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Why? - e.g, Multi-Distribution Learning.
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