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Highlights

• Theoretical framework for studying numerical estimation of lower previsions.
• Study of consistency of imprecise estimators.
• For sub-Gaussian estimators, theoretical bounds the bias and proof of consistency.
• New upper estimator, which can be used along with the standard lower estimator, in order to provide a simple confidence interval.
• Two simple case studies on imprecise importance sampling.
• New iterative importance sampling method to drastically improve the performance.
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