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the sets: Ct = {y : s(xt, y) ≤ qt}

the algorithm:  

 

scorecaster

integrator

quantile tracker

the results:

the goal:
1
T

T

∑
t=1

1(yt ∈ Ct(xt)) = 1 − α

…same form as conformal prediction!

…run PID control on errors!

…on the real CDC COVID forecasts!

github.com/aangelopoulos/conformal-time-series

score function

Uncertainty for arbitrary distribution shifts.

Prediction sets!


