SL Expected Risk Evaluted Over Increasing Uncertainty (6)

'—— Py: Non-DRO EVD Risk
—+— P.: DRO EVD Risk

—#— P.(E[w;] =3): DRO EVD Risk w/ Uniform Margins
—&— P, (unc): Non-MEV Risk
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Log Expected Error = Log|E[£(Xp,,.)]1 — E[£(Xp, ..)]]|
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Uncertainty (6) as Multiple of Budget (true value)



