Conformal Prediction by Examples

5. MEPS + Weighted conformal: When the data are no
longer exchangeable
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Angelopoulos, A. N., Barber, R. F, & Bates, S. (2024). Theoretical foundations of
conformal prediction.
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1. Score

2. Calibrate
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3. Construct
Cx) = {y:s(xy) <q}



2. Calibrate
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1. Score s(x,y) = |y — f(x)|
2. Calibrate S; =s(X;,Y:),i=1,...,n
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