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Biomedical prediction tasks often have far more features than samples,
which leaves standard regression models underdetermined, so that they fit
the training data but fail on new data. Prior knowledge about which features
matter, for example importance scores provided by domain experts, promises
to restrict the hypothesis space through adaptive shrinkage: features believed
to be relevant are penalized less. Many methods implement this idea, but
each was evaluated by its authors on their own data and protocol. We review
these methods and compare 15 of them, using their reference implementa-
tions, in an open and reproducible benchmark on six real datasets with prior
knowledge and on synthetic data with a prior of controlled quality. On the
real datasets, no method gains significantly from the prior compared with a
permuted prior, so whether the prior knowledge helps cannot be verified with
28 to 133 samples. On synthetic data, where the prior is known to be infor-
mative, methods that use the scores directly profit strongly, most of all in
high dimensions, whereas methods that bin the scores into groups barely use
them. Experts who scored the features of two clinical datasets agree on the
ranking of the features but show distinct response styles, and some response
styles, such as acquiescent or random ratings, remove most of the benefit of
an informative prior. Neither single experts nor their disagreement as a mea-
sure of uncertainty improve on the experts’ median. Integrating the reference
implementations required a number of workarounds, which we document to
support their reproducible use. Taken together, our results cast doubt on
whether adaptive shrinkage guided by prior knowledge on features can be
recommended in practice, unless its benefit is verified against a permuted
prior.

1. Introduction

Standard linear models fail when there are more features than samples. Such models
are underdetermined: infinitely many hypotheses fit the training data equally well, but



most of them predict new data poorly. This setting is the rule rather than the exception
in biomedicine, where the data stem from small patient cohorts but describe a high-
dimensional biological state, such as thousands of single-cell signalling responses [3],
transcripts [52] or methylation sites [27].

Prior knowledge can restrict the hypothesis space. |Informed Machine Learning (iML)|
[50] integrates knowledge from an independent source into the learning pipeline, so that
hypotheses that agree with the knowledge are preferred. For linear and logistic regres-
sion, the most common entry point is the regularization of the coefficients. Penalizing
large coefficients during training shrinks them towards zero, hence the name shrinkage
|46l 65]. If prior knowledge on the importance of each feature is available, the strength
of the penalty can be set per feature (adaptive shrinkage): the coefficients of presumably
irrelevant features are kept small, while presumably relevant features may take large co-
efficients. A prominent example is the immunological Elastic Net (iEN) [16], in which five
immunologists scored the expected relevance of each of the 792 to 960 mass-cytometry
features of two clinical datasets, and the scores guide an elastic net.

The methods have not been compared on common ground. Since the adaptive lasso
164], numerous methods have been proposed that differ in the kind of knowledge they
accept (feature scores, groups, several sources), in how the knowledge enters the penalty,
and in how its influence is estimated (cross-validation, empirical Bayes or full Bayes).
Each was evaluated by its authors, on their own datasets and with their own protocol,
typically against an uninformed baseline only, a setting in which new methods tend to
look favourable [9, |54]. Whether the reported gains stem from the knowledge, and how
robust they are to imperfect knowledge, such as the subjective ratings of human experts,
remains unclear.

Contributions.

e We derive adaptive shrinkage from regularized regression, distinguish the types
of prior knowledge on features and the ways in which the methods estimate the
influence of the prior, and give an overview of 31 methods (section 2.

e We present pkbench, an open R benchmark that wraps 15 such methods, us-
ing their reference implementations, as parsnip models and compares them with
nested cross-validation, shared folds, permuted-prior controls and corrected sig-
nificance tests on six real and two synthetic tasks (section 3)). We document the
workarounds that the integration of the reference implementations required.

e In four experiments, we study when the prior helps: depending on its informa-
tiveness, on the number of samples and features, on the response styles of the
experts who rate the features, and on the use of multiple experts as a measure of

uncertainty (section 4J).
e From the results, we derive recommendations for practitioners (section 5j).



2. Prior Knowledge Guided Shrinkage

2.1. From Regression to Adaptive Shrinkage

Regression is underdetermined if there are more features than samples. We consider
n samples with features x; € RP and outcomes y;, collected in X € R™™P and y. A
generalized linear model, such as linear or logistic regression, relates the outcome to the
linear predictor Gy + x;—ﬁ, and maximum likelihood estimates the coefficients as

B = argmin —{(fo, B; X, y), (1)
Bo.B

where £ is the log-likelihood. For the linear model, this is least squares with the solution
B = (XTX)"'X Ty for centred data. If p > n, however, XX is singular: infinitely
many coefficient vectors fit the training data perfectly, and most of them predict new
data poorly.

Shrinkage penalizes large coefficients. Regularization adds a penalty on the size of
the coefficients to ,

p
B = arg iy —(B0, B: X, y) + A (alBj| + 152 57) (2)
=

0>

with the ridge penalty for a = 0 [21], the lasso for a = 1, which also selects features by
setting coefficients exactly to zero |46|, and the elastic net (EN) in between [65]. The
penalty shrinks the coefficients towards zero and trades bias for a lower variance; with a
quadratic part (o < 1), the solution is unique even if p > n. A single penalty A, usually
chosen by cross-validation [18], shrinks all coefficients alike.

In the Bayesian view, the penalty is a prior. The penalty in is the negative
logarithm of a prior distribution of the coefficients, and the penalized estimate is the
mode of their posterior distribution. The ridge penalty corresponds to independent
normal priors 5; ~ N (0,72) with a prior variance 72 inversely proportional to ), and
the lasso penalty to Laplace priors [38]. Other priors express sparsity more directly, such
as the spike-and-slab prior, a mixture of a point mass at zero and a wide distribution
[33, 119], or the horseshoe prior [13]. In each case, the strength of the shrinkage is a
hyperparameter of the prior: the narrower the prior, the more strongly a coefficient is
pulled towards zero.

Adaptive shrinkage uses feature-specific penalties. Adaptive shrinkage replaces the
single penalty by feature-specific penalties Awj,

p
B= argmin —((Bo, 3 X, ) + A Cwi(alBil+5287),  wi=f(s;30), (3)
0, j:1



which reduces to the EN for w; = 1. In the Bayesian view, each coefficient receives
its own prior; for the ridge penalty, its variance is proportional to 1/w;. The weights

can be derived from the data: the adaptive lasso and EN set w; = \BAJ(-O)\*V from a
pilot estimate [64) |66]. We are interested in weights derived from prior knowledge, i.e.
knowledge from a source independent of the training data [50]: a score s; € [0, 1] of the
expected importance of feature j, where larger means more important, and a mapping
f, decreasing in sj, whose parameters € determine the influence of the prior. Prior
knowledge on features is thus prior knowledge in the Bayesian sense: it shapes the prior
of each coefficient. Wiel and Wieringen [56] recently reviewed such methods as guided
adaptive shrinkage; what we call prior knowledge on features, e.g. the relevance of each
feature, is called co-data there, for complementary data on the features, a term used in
this setting since Wiel et al. [57]. Many of the methods discussed below were developed
by van de Wiel and colleagues [57, 134} 37, 36}, 55, |11}, 40].

2.2. Types of Prior Knowledge on Features

Prior knowledge on features comes from different sources. Domain experts can rate
the expected relevance of each feature [16]; external studies provide p-values or effect
estimates of the features for a related outcome [57, [2|; databases provide annotations
such as pathways or gene sets; multi-omics data come in blocks of data types [10} [25];
and, recently, large language models have been used to score features [63]. Depending
on its source, the knowledge may be wrong, imprecise or uncertain, e.g. when several
experts disagree.

The knowledge differs in its granularity. We distinguish five types, which structure our
literature overview (Figure 1| and [Table 1)): (a) Structure only: groups or graphs of fea-
tures without a statement about their importance, used by the group lasso [61], its sparse
and latent variants [42) 22| and network-constrained penalties [29]. Such knowledge de-
termines which coefficients are shrunk together, but not how strongly. (b) Data-driven
weights use no external knowledge but the same mechanism as the methods below, as in
the adaptive lasso and EN [64, 66] and the adaptive group lasso [51]. (c) Importance of
individual features: either one score per feature, mapped to a penalty by a fixed function
with a tuned strength [5, |16} 63], or a matrix Z € RP*? of meta-features with a learned
mapping, e.g. w; = exp(ijH) [62] or a learned feature weighting [45]. (d) Importance of
groups: a partition of the features into groups or blocks with group-specific penalties or
priors |57}, 34} 36, |49, (10 25]. (e) Multiple sources of type (c) or (d) at once, each with
a learned weight [37, 11} 40].

The knowledge can set the scale or the mean of the prior. Most methods use the
knowledge to set the scale of the prior, i.e. how strongly a coefficient is shrunk, which
only requires a statement about its importance. iEN, for example, rescales each feature
by exp(—(1—s;) ¢), which is equivalent to penalties that grow exponentially as the score
decreases |16]. Other methods use the direction of the effects: hierarchical regression



[59] and xrnet [53] shift the mean of the prior towards a linear function of the meta-
features, and transreg [40] calibrates and combines signed prior effect estimates. Such
knowledge must state the direction of an effect, which importance scores do not provide.
Finally, the methods differ in whether the influence of the knowledge is fixed up to a
single strength parameter or learned in detail from the data, which allows a method to
ignore an uninformative source, but requires more hyperparameters.

2.3. Estimating the Hyperparameters

The influence of the prior, 0, is estimated together with the global penalty A and the
mixing «; below, we write @ for all hyperparameters. The methods use three approaches
[56].

Cross-validation (CV) splits the training data into K folds, fits the model for each
candidate value of the hyperparameters on K — 1 folds, and selects the value with the
lowest loss L on the held-out folds [43],

K

0 = arg mein Z L(y k) Yx)(9)), (4)
k=1

where ¥ (;)(0) are the predictions for fold k of the model fitted without it. CV makes no
assumptions about the model and targets predictive performance directly. However, it
searches a grid whose size grows exponentially with the number of hyperparameters, so
that in practice only a few are tuned, such as A, « and one prior strength (iEN) or the
penalty ratios of a few blocks (IPF-lasso). With few samples, the CV estimate is noisy,
and the performance of the selected model must be estimated in a further, outer loop to
avoid an optimistic bias [48]. fwelnet is a hybrid: it tunes A by CV and learns 6 jointly
with the coefficients [45].

Empirical Bayes (EB) treats the penalties as parameters of the prior and estimates
them from the data by maximizing the marginal likelihood, in which the coefficients are
integrated out |14} [31],

A~

6 = argmax / p(y | X,8) (8 8) dB. (5)

For the linear model with normal priors 8; ~ N (0, 7'32(0)), the integral has a closed form,
y ~ N(0,XZgX T +021) with g = diag(7Z,... ,Tp2); otherwise, it is approximated, e.g.
by a variational approximation [34], or replaced by moment estimators |57, 37]. The
model is then fitted with 6 plugged in. Because a numerical optimization replaces
the grid search, EB can estimate one hyperparameter per group or per source of prior
knowledge at low cost, as in GRridge, gren, squeezy, ecpc and xtune. It ignores the
uncertainty in é, however, and can overfit if there are many hyperparameters relative to

the number of samples; ecpc therefore regularizes their estimation [37].



Full Bayes also places a prior on the hyperparameters and infers their joint posterior
with the coefficients,

p(B,8 |y, X) xp(y | X,B8)=(B8 | 8)x(0), (6)

so that predictions average over the uncertainty in 0 instead of conditioning on a single
estimate. The posterior is sampled by Markov chain Monte Carlo (MCMC), e.g. Gibbs
sampling [19], which is exact in the limit but slow in high dimensions, or approximated
by variational Bayes (VB), which fits a factorized distribution by optimization [7]; VB
scales to thousands of features but tends to underestimate the posterior uncertainty.
Fully Bayesian methods for prior knowledge on features include graper and varbvs (VB)
[49, 12], iIBMU (MCMC) [39] and infHS (both) [11]. In short, CV is the most direct but
least scalable approach, EB scales to many hyperparameters at low cost, and full Bayes
accounts for their uncertainty at the highest cost.

2.4. Overview of Methods

In a literature review, we identified 27 methods for adaptive shrinkage guided by prior
knowledge, or for its building blocks details in . The field has moved
from fixed penalty factors tuned by CV towards learning the influence of the knowledge
from the data, often by EB, and towards multiple sources of prior knowledge.
lists these methods together with the EN and four further methods of our benchmark,
and whether and why each is included in the benchmark . Most methods are
distributed as R packages, several only on GitHub or in the CRAN archive.

3. Benchmark

Methods. pkbench includes 15 methods that use prior knowledge on features, and the
EN and the adaptive EN as baselines without it . We selected methods with
a working R implementation that accept feature scores, either directly, as a matrix of
meta-features, or as groups derived from the scores, and included two non-linear methods
based on random forests. The prior-weighted EN and RF are simple reference points of
our own that pass transformed scores to the penalty factors of glmnet [18] and to the
split-variable weights of ranger [60]. Each method is implemented as a parsnip model
[26] whose engine is the package with the reference implementation, so that all methods
share one interface and data format. For iEN and Know-GRRF, we additionally re-
implemented the method on glmnet and RRF, respectively, to tune it on the same inner
folds as the other methods; the benchmark runs both engines. The prior is translated
for each method at fit time: scores are rescaled to [0, 1], methods that learn the mapping
f receive the score as a column of Z, and group methods receive five quantile groups of
the scores (ties are never split). We checked in the code of every method, including the
reference packages, that a larger score never leads to a stronger penalty.
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Figure 1: Methods for adaptive shrinkage guided by prior knowledge, by the kind of
knowledge (lanes) and year of publication. Each box lists the penalty or prior
and how the hyperparameters are estimated. Arrows: a method builds on
another. Bold frame: included in our benchmark. A detailed version with
short descriptions is given in

Tasks. The benchmark has six real tasks with prior knowledge and two synthetic ones
(Table 2). Two clinical mass-cytometry datasets [16] come with scores of five immunol-
ogists for every feature; the prior is the median of their scores. The four other real tasks
are the example datasets of the GRridge, CoRF and gren packages, whose prior comes
from external studies. The synthetic tasks have Gaussian features in correlated blocks
of 10 (p = 0.5) and 20 features with an effect of random sign; the outcome is linear or
logistic. Five simulated experts score every feature as ¢ - 0; + (1 — ¢) - uj, a mix of the
oracle score o (0.5 to 1 by effect size for the 20 features with an effect, 0 otherwise) and
uniform noise u;, with qualities ¢ € {0.9,0.8,0.7,0.5,0.7}; the fifth expert reports cubed
scores.

Evaluation protocol. We use 10 repeats of 5-fold cross-validation (CV); the folds are
stratified by the outcome, and grouped by patient for LTP. Each learner is tuned on
the four training folds only, by inner 5-fold CV on folds shared by all learners or by
its own EB or Bayesian procedure, and refit on all training folds. Within a repeat,
the out-of-fold predictions are pooled into one metric, Spearman’s p for regression and
the ROC AUC for classification, because test folds of five to six samples give unstable
per-fold metrics. As a control, every learner is also fitted with a permuted prior, which



Table 2: Tasks of the benchmark. The prior score is larger for features expected to be
more important.

Task n p Outcome Prior knowledge

LTP |[16] 54 960 gestational age median of 5 immunologists (18
women X 3 time points)

CHP |[16] 28 792 periodontitis median of 5 immunologists

verlaat [57] 44 9491 cervical lesions —log,( p of an external methylation
study

LNM [2] 133 12838 lymph node metastasis —log,;,p of an external expression
study

colon [34] 88 2114 therapy benefit expression level in an external study
(3 levels)

wurdinger [6,57] 81 18410 breast vs. colorectal platelet-expressed gene list (0/1)

synthetic 100 1000 linear; binary median of 5 simulated experts of

known quality

keeps the distribution of the scores but destroys their link to the features; a learner uses
the prior meaningfully only if the true prior beats the permuted one. Differences are
tested one-sided with the corrected repeated k-fold CV t-test [35, 8] on the 50 paired fold
differences, and p-values are adjusted over the learners of a task [4]. We call a difference
significant if the adjusted p < 0.05; because the corrected test is conservative for small
n, we report differences that are significant only by a Wilcoxon signed-rank test [58] on
the 10 repeats as trends.

Implementation. The benchmark is an R package with a targets pipeline |28] and
package versions pinned by renv. All learners and prior conditions share the outer
splits, inner folds and permutations, and all randomness is seeded per task and split.
The main benchmark and the four experiments comprise about 73000 fits and 1500
CPU hours. The code will be made available upon publication.

Integrating research software. Bringing 15 research packages into one framework re-
quired a number of workarounds, which we list with their effect in[Table 6] They fall into
a few groups. Awvailability: five packages are distributed only on GitHub and three only
in the CRAN archive, and some could not be installed in the standard way. Interfaces:
three packages (ecpc, squeezy, IPF-lasso) do not accept predefined folds and draw their
own inner folds, and some prediction functions failed in our setting, so we predict from
the fitted coefficients. Numerical robustness: with few samples, some estimation proce-
dures failed sporadically, e.g. the EB estimation of xtune for unstandardized outcomes,
which we standardize. Runtime: the reference implementation of iEN rescales the fea-
tures with a dense p x p matrix and needed 146 CPU hours in the main benchmark, our
glmnet engine, which fits the same model for a fixed configuration, 1.2 hours. Settings
that change the fitted model: in a few cases, the result depended on settings such as
the order of the fold ids or the start of the A path; for example, the default A path of



sparsegl starts too low under strong penalty factors, which can yield empty models, so
we compute the path from the exact Ayax. The informative horseshoe [11] could not be
run in our environment and is therefore not included.

4. Experiments and Results

4.1. Does the prior help on real data?

On the real tasks, the gain from the prior cannot be verified. [Figure 2| compares each
learner with the true and the permuted prior, and with the EN without prior (all values
in|Figure 7|and [Table 5)). On none of the six real tasks does any learner gain significantly
from the true over the permuted prior (smallest adjusted p = 0.06, on colon). There
are trends: on colon, 15 of 17 learners with a prior gain 0.05 to 0.23 AUC, and on CHP
the prior-weighted EN, iEN (glmnet engine) and IPF-lasso gain 0.09 to 0.13. On LTP,
however, the permuted prior gives higher means than the true prior for most methods
that use the scores directly. No learner is significantly worse than the best one on any
real task, so with 28 to 133 samples the benchmark cannot rank the methods on real
data. The original studies of these datasets reported improvements from the prior with
other protocols and baselines |16} 57, 2, |34]; our results do not contradict them, but
show that gains of this size cannot be separated from the variability of the evaluation
with so few samples.

With an informative prior, methods that use the scores directly win clearly. On the
synthetic tasks, the prior-weighted EN, both iEN engines, ecpc and the sparse group
lasso reach p = 0.52 to 0.57 and AUC 0.87 to 0.89, compared with 0.08 and 0.64 for the
EN without prior; their gain over the permuted prior is significant (adjusted p < 0.002).
In regression, Know-GRRF, xtune, the prior-weighted RF, varbvs and fwelnet gain sig-
nificantly as well, in classification only as a trend. xrnet does not profit on any task: it
models the mean of the coefficients as a function of the scores, but importance scores

carry the size and not the sign of an effect (subsection 2.2)). The group methods GRridge,

gren, squeezy and graper barely profit on the synthetic tasks (see [subsection 4.2)). The
reference and re-implemented engines of iEN and Know-GRRF do not differ significantly

on any task.

4.2. How informative must the prior be?

To control the quality of the prior, we mix the oracle scores of the synthetic tasks with
random scores, from informativeness 0 (random) to 1 (oracle), and evaluate with 3 x 3-
fold CV classification: . The methods that use the scores directly
improve steadily and reach most of the oracle’s benefit at informativeness 0.5 (prior-
weighted EN: p = 0.50 at 0.5 and 0.55 with the oracle). The group methods stay flat up
to 0.75 and jump only with the oracle (GRridge: p = 0.11 at 0.75, 0.49 with the oracle).
The reason is the conversion of the scores into five quantile groups of 200 features: unless
the prior is perfect, the 20 features with an effect share the top group with at least 180

10



Statistical tests of the main benchmark (cross-validation, main metric of each task)
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Figure 2: Main benchmark: mean difference in the main metric (Spearman p for LTP
and synthetic regression, ROC AUC otherwise) over 10 repeats of 5-fold CV.
Left: true minus permuted prior (gain from the prior); right: each learner
minus the EN without prior. Stars: corrected repeated k-fold CV t-test, one-
sided, BH-adjusted (*p < 0.05, **p < 0.01, **p < 0.001); (*): significant only
by the Wilcoxon test over the repeats (trend).

features without one, whereas the oracle puts all 980 features without an effect into
one group. Group methods therefore need groups that reflect the knowledge, not the
quantiles of a score.

4.3. When does the prior pay off?

We vary the number of samples n € {50,100,300} and features p € {100, 1000, 5000}
in nested subsets of one simulated population, so that the cells differ only in n and p,
and evaluate every CV model on an independent test set of 2000 samples (Figure 4;

classification: [Figure 9)).

o The prior makes the dimension irrelevant. With the true prior, the prior-weighted
EN, iEN, ecpc and the sparse group lasso reach the same performance at p = 100
and p = 5000 (regression, n = 300: p = 0.65 to 0.66), whereas the EN without
prior drops from 0.59 to 0.25, so the gain from the prior grows with p.

o With few samples, the prior decides. At n = 50 and p > 1000, the EN without
prior is at chance level (p =~ 0.04, AUC 0.51), while ecpc and the sparse group
lasso reach p = 0.29 to 0.35 and AUC 0.80 to 0.81; ecpc, which estimates the prior
strength by EB, has the highest mean in most cells with n = 50.

e Group methods profit only in low dimensions. At p = 100 they are competitive,
but at p > 1000 and n < 100 GRridge, gren, graper and squeezy barely use the
prior, for the reason given in

o An uninformative prior is mostly harmless. With a permuted or random prior,
the linear methods that use the scores directly mostly tune the prior away and
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synthetic regression (n = 100, p = 1000) - informativeness of the prior - stratified 3 x 3-fold CV - spearman on the test folds
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Figure 3: Informativeness of the prior (synthetic regression, n = 100, p = 1000): Spear-
man p on the test folds when the prior scores are mixed between random scores
(0) and the oracle (1); mean £+ 1 SD over 3 repeats of 3-fold CV. Dashed: EN
without prior.

perform like the EN without prior; Know-GRRF, however, loses on average 0.14
(up to 0.40) compared with the EN.

The glmnet-based methods need at most 5s per fit including tuning even at n = 300,
p = 5000, Know-GRRF up to 52 minutes.

4.4. Do expert response styles matter?

Raters differ in how they use a rating scale. Prior scores elicited from experts are
ratings, and ratings are subject to the biases known from survey research. Respondents
differ in their response styles, systematic tendencies to use a rating scale independently
of the content of the items : acquiescent respondents tend towards the upper
end of the scale, disacquiescent respondents towards the lower end, extreme respondents
towards the end points and midpoint respondents towards the middle, mild respondents
avoid the end points, and noncontingent respondents answer independently of the item
(Table 3)). Response styles distort the scale of the ratings and, partly, the ranking of the
items.

The experts agree on the ranking, but not on the scale. The five immunologists who
scored the features of the two mass-cytometry tasks agree moderately on the ranking
of the features (Kendall’'s W = 0.62 for LTP, 0.63 for CHP ), but much less on the
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Synthetic regression: gain from the prior (spearman on the test set, true minus permuted prior)
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Figure 4: Gain from the prior (true minus permuted prior, Spearman p on an indepen-
dent test set) by the number of samples n and features p, synthetic regression;

mean over 15 CV models. Stars as in

values: the intraclass correlation for absolute agreement (0.36, 0.32) is far below that
for consistency (0.55, 0.47) [32]. Their score distributions show distinct response styles
(Figure 5)): expert EG is disacquiescent (75-84% of the scores < 0.1), IS is acquiescent
(mean score 0.70-0.74), and XH is an extreme responder (89-92% of the scores < 0.1 or
> 0.9), while AT and BG use the whole scale.

We simulate response styles as perturbations of the prior. Since the real experts
come without a ground truth, we took a closer look by rating the prior in each response
style ourselves illustrated in [Figure 11). The strength x of a style is the
fraction of the features rated in it, from 0 (the prior) to 1 (all features); the features
are taken in the order in which the style affects them, e.g. the highest-scored ones first
for acquiescence. In addition, an unreliable rater mixes all scores with uniform noise of
weight z (signal-to-noise ratio 1 at x = 0.5). We evaluate all learners with the perturbed
priors of the synthetic tasks, CHP, LTP and colon by 3 repeats of 5-fold CV and compare
them with the unperturbed prior.

Some response styles destroy an informative prior. summarizes the results
for synthetic regression (all styles and tasks: Figures|12| and :

e Noncontingent, acquiescent and midpoint ratings of half of the features cost the
score-based methods 0.32 to 0.52 in p on synthetic regression (0.17 to 0.28 AUC
in classification), because they destroy the ranking among the important features.
Disacquiescent ratings, which only threshold unimportant features, cost nothing.

13



LTP (p = 960) - prior scores of each expert and their median (the prior)
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Figure 5: Score distributions of the five immunologists for the 960 features of LTP and
their median, the prior of the benchmark (CHP: [Figure 10). EG is disacqui-
escent, IS acquiescent and XH an extreme responder.

Table 3: Response styles |1, |47] and how we simulate them: the perturbation applied to
a fraction x of the features. Scores are on the observed scale of the prior.

Style Rater tends to Perturbation of a fraction x of the features
Noncontingent answer independently random features get uniform random scores
of the item

Acquiescent use the upper end the highest scores are set to the maximum

Disacquiescent use the lower end the lowest scores are set to the minimum

Extreme use the end points the scores farthest from the midpoint move to the
nearest end (z = 1: binary scores)

Midpoint use the middle the scores closest to the midpoint are set to it

Mild avoid the end points the most extreme scores are clamped to the inner
half of the scale

Noise rate with random error  all scores are mixed with uniform noise of weight x

e Noise is tolerated up to a signal-to-noise ratio of 1, but pure noise costs as much
as random scores.

e Styles that create large blocks of tied scores (extreme, mild) help the group methods
(4+0.46 to +0.52 in p with binary scores), because the score groups then separate
the features with and without an effect.

e On CHP, the same pattern appears as a trend (prior-weighted EN and iEN: —0.10
to —0.11 AUC at noise 0.5); on LTP, where the prior does not help, no style hurts.

4.5. Can multiple experts express uncertainty?

Expert disagreement could tell a model where to trust the prior and where the data. We
therefore gave the prior-weighted EN and the methods that learn the mapping of the
prior (fwelnet, xtune, xrnet, ecpc) each single expert, one column of Z per expert, or
the experts’ mean and standard deviation as two columns, and compared them with the
median (Figure 14)). No setting is significantly better than the median for any method
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Table 4: Response styles on synthetic regression: change of Spearman’s p when 50%
of the features are rated in a style (extreme: 100%, i.e. binary scores; noise:
weight of the noise), compared with the unperturbed prior; mean over 3 repeats
of 5-fold CV. Stars: loss significant (corrected t-test, one-sided, BH-adjusted;
gains were not tested).

Synthetic regression (change of p)

Learner random acq. disacq. midp. extreme noise.5 noise 1
Prior-weighted EN —0.52** —0.50**  0.00 —-0.32* —0.01 —0.02  —0.59***
iEN (glmnet) —0.52***—0.45**  0.00 —-0.32* —0.01 —0.01  —0.58***
ecpc -0.37** —0.50**  0.00 —-0.41*  40.07 0.00  —0.50***
Sparse group lasso —0.45** —0.46** +0.01 -0.33* 40.02 —0.02  —0.60***
Know-GRRF —0.36* —0.36* 0.00 —-0.27 —0.02 -0.02  —0.46**
fwelnet —-0.37** —0.29* +0.02 —-0.27*  40.10 —0.12  —0.44***
xtune —-0.16* —0.16* —0.04 —0.15* 0.00 —-0.08 —0.16*
GRridge —-0.02 -0.01 —-0.01 +0.06 +0.51 +0.07  —0.02
graper -0.06 -0.08 +0.07 +0.15 +0.46 +0.06  —0.05
IPF-lasso -0.07 -0.05 +0.05 +0.14 +0.49 +0.03  —0.08

and task (smallest adjusted p = 0.38). On CHP, the extreme expert XH (AUC 0.63)
and the acquiescent IS (0.62) give slightly higher means than the median (0.61) for the
prior-weighted EN, and the disacquiescent EG the lowest (0.45); on LTP, all settings of
the prior-weighted EN lie within p = 0.49 to 0.53, around the EN without prior (0.52).
On the synthetic tasks, the expert who reports cubed scores costs fwelnet and xtune
0.13 in p, but hardly affects the prior-weighted EN and ecpc: methods that learn a
parametric function of the prior depend on its scale.

5. Discussion

Should you listen to your experts? Prior knowledge on features, whether elicited from
experts or taken from external studies, did not lead to verifiably better predictions on
the real datasets of our benchmark. This does not prove that the experts were wrong:
with 28 to 133 samples, even the gains of 0.1 to 0.2 AUC observed on CHP and colon
are within the uncertainty of the evaluation, and in high dimensions the correctness
of an importance score can hardly be checked otherwise. The synthetic experiments
show what is at stake: an informative prior turns a model at chance level into a useful
one when samples are few and features many, but only if the method uses the scores
directly, and only if the scores preserve the ranking of the important features. Human
experts introduce a further difficulty that is known from survey research: their response
styles differ, so that the number of features they deem relevant and the weight they give
them vary considerably, even when they agree on the ranking. Finally, the methods are
distributed as research software whose integration required a number of workarounds,
so that applying them correctly takes more effort than their interfaces suggest. Taken
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together, this casts doubt on whether adaptive shrinkage guided by expert knowledge
on features can be recommended in practice, unless its benefit is verified for the task at
hand.

Recommendations for practitioners.

o Always run a permuted-prior control. A gain over an uninformed model can come
from the method rather than from the knowledge; only a gain over the same method
with permuted scores shows that the knowledge is used.

o Use the scores directly. The prior-weighted EN, iEN, ecpc and the sparse group
lasso use graded scores best and mostly tune an uninformative prior away. The
prior-weighted EN takes a few lines of glmnet code and performs on par with iEN
in all our experiments.

o Groups must carry the knowledge. Group methods work if the groups separate
relevant from irrelevant features, e.g. thresholds or curated feature sets, but not
with quantiles of a score.

e Preserve the ranking when eliciting and aggregating scores. Acquiescent ratings,
which set many features to the maximum, and random ratings remove the ranking
among the important features. The median of five experts was not significantly
beaten by any single expert, and their disagreement did not help as a measure of
uncertainty.

e Validate the method in your setting. Test a method with an oracle and a random
prior before trusting it, e.g. on simulated data of the same size, and prefer imple-
mentations that accept predefined folds, so that tuning respects the structure of
the data.

Limitations. The real datasets are small, so the benchmark has little power to detect
moderate gains or to rank the methods on real data. The synthetic tasks are linear and
sparse, which favours the linear methods, and the simulated experts differ in quality but
not in response style. Group methods received quantile groups of the scores, which is
not their intended use; with groups from curated knowledge, they may perform better.
Three packages draw their own inner folds, and two-stage methods (adaptive EN, gren)
tune optimistically on folds that already influenced their weights.

Outlook. The difficulties of eliciting subjective importance scores shift the focus to-
wards knowledge extracted from data. Foundation models such as scGPT [15] or UCE
[41] encode prior knowledge as large pretraining corpora instead of feature scores, and
large language models have been proposed as a source of feature scores [63]; pkbench
can evaluate such priors with the same controls.
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6. Conclusion

We reviewed methods for adaptive shrinkage guided by prior knowledge on features and
compared 15 of them in pkbench, an open benchmark built on their reference implemen-
tations. Prior knowledge on features pays off when it is informative and used directly
as scores, and most when samples are few and features many. On real biomedical data
with expert scores, however, the benefit could not be verified, and the experts’ response
styles differ markedly. This casts doubt on recommending adaptive shrinkage with ex-
pert knowledge in practice without a control: listening to your experts can help, but
only a permuted-prior control tells whether it did.

Disclosure of Al use. Generative Al was used for creating this report. Specifically, the
employed Al model was Claude Opus 5.5 by Anthropic. The experiments were initially
designed by a human author, while Al was used for assistance during implementation.
Similarly, the initial structure of the manuscript and a draft were first provided by a
human author, before Al was used for formulation and generation of TikZ figures. This
report is still work in progress, and review of Al artifacts is currently ongoing.
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All tasks - 10 x 5-fold CV - ROC AUC (classification) or Spearman correlation (regression) on the test folds
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Figure 7: Main benchmark on all tasks: main metric of each learner over 10 repeats
of 5-fold CV, without prior (grey), with the true prior (blue) and with the
permuted prior (red). Dashed: mean of the EN without prior.
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synthetic classification (n = 100, p = 1000) - informativeness of the prior - stratified 3 x 3-fold CV - roc_auc on the test folds
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Figure 8: Informativeness of the prior, synthetic classification (ROC AUC); cf.

Synthetic classification: gain from the prior (roc_auc on the test set, true minus permuted prior)
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Figure 9: Gain from the prior by n and p, synthetic classification (ROC AUC); cf.
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CHP (p = 792) - prior scores of each expert and their median (the prior)
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Figure 10: Score distributions of the five immunologists for the 792 features of CHP and

their median; cf.

LTP (p = 960) : prior scores rated in each response style

strength x: fraction of the features rated in the style (x = 0: the prior of the benchmark)
hoise: (1 — x) - prior + x - hoise; signhal-to-noise ratio 9,1, 0.11 and 0 at x = 0.25, 0.5, 0.75, 1
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Figure 11: Simulated response styles : distribution of the LTP prior when a
fraction x of the features (strength, columns) is rated in each style (rows);
noise: weight of the uniform noise in the mix. Strength 0 is the prior of the
benchmark.
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roc_auc

synthetic classification (n = 100, p = 1000) - response styles of the prior - stratified 3 x 5-fold CV - roc_auc on the test folds
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Figure 12: Response styles, synthetic classification: ROC AUC against the fraction of

the features rated in each style (noise: its weight in the mix; 0 = true prior);
mean £ 1 SD over 3 repeats of 5-fold CV. If the prior is informative and used,
the performance should decrease with the strength of a style.



CHP (n = 28, p = 792) - response styles of the prior - stratified 3 x 5-fold CV - roc_auc on the test folds
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Figure 13: Response styles on CHP (ROC AUC); cf. |[Figure 12| No loss is significant, as
the prior does not help significantly on this task.
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CHP (n = 28, p = 792) - expert priors - stratified 10 x 5-fold CV - roc_auc on the test folds
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Figure 14: Multiple experts on CHP (ROC AUC, 10 repeats of 5-fold CV): the median

of the experts and each single expert as the prior (rows 1-2), and, for the
methods that learn the mapping of the prior, all experts as five columns of Z
or their mean and standard deviation as two columns (rows 3-4); true (blue)
and permuted (red) prior. No setting is significantly better than the median.
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