Conformal Prediction by Examples
3. MEPS + CQR: The regression case
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2. Calibrate
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=Z0|E| ™4 #1: THX} (residual)

s(x,y) = s(x,y:f) = ly — f(x)|
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s(x,y) =s(x.y:f,0) = ly = f(x)|/o(x)
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Y = (X) + o*(X)e HEHQ| BE OJ7|A, ¢ 2 BHMZELS (white noise)

= Predicted low and high quantiles
61 CQR: prediction interval
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= Predicted low and high quantiles
61 CQR: prediction interval
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CQR = ZO|E| M+ 4Y

16



CQR = ZO|E| M+ 4Y
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1. Score
s(x,y) = ly — f(x)|
2. Calibrate
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2. Calibrate
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1. Score
s(x,y) = ly — f(x)|/a(x)
2. Calibrate
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s(x,y) = ly — f)|/5(x)
2. Calibrate
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C(x) = {y:s(x,y) <q} = {f(x) —qo(x), f(x) + go(x)
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2. Calibrate
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2. Calibrate
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