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Abstract: Optimal granularity selection is one of the hotspots in the research of sequential three-way decisions.
It aims to solve complex problems through reasonable granularity selection. At present, in the field of optimal
granularity selection, cost sensitivity is one of the important factors affecting decision making. To solve this
problem, firstly, based on information gain and chi-squared test, a novel method to measure the attribute
significance is proposed when constructing the multi-granularity space in this paper. Then, to better conform
the practical application, the corresponding penalty rule is set by combining the cost parameters and the
granularity, and the variation rule of the decision threshold is analyzed. Finally, to eliminate the influence of
the dimensional difference between the test cost and the decision cost, an objective cost calculation method is
given by the coefficient of variation. The experimental results show that the proposed algorithm can be used in
existing cost cognition scene, and the optimal granular layer with the lowest cost can be obtained under the
given cost scene.
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