Bl Split Conformal B Conditional Calibration (Unrandomized) B Conditional Calibration (Randomized)

©
=
o

O
o
o0

o
o

©c o ©
o
N

o

Marginal Miscoverage
N

O
o
o

d=10 d=10 d=10 d=10
W 0.25 30.10 | 0.5
(=2 ©
E —
@ 0.20 0 0.08 0.4
= o
(® O <
$0.15 @ 0.06 5 0.3
= = 3
+~ 0.10 £ 0.04 —10.2
-4 Q
Q —
20.05 © (.02 0.1
® -
— n
0.00 0.00 0.0
OLS QR QRF OLS QR QRF OLS QR QRF OLS QR QRF

Base Model Base Model Base Model Base Model



