
Get CV residuals 
 Point prediction

model to predict 
 the dependent variable

Train error prediction model
on X and using the absolute 

value of the CV residuals 
as dependent variable.

Predicts error in prediction (   )

Calculate and sort 
conformity scores (    ):

New datapoint pair (xnew)

Descriptors
(i.e. covariates, 

independent variables)

Y
(i.e. dependent variable)
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 Determine    value

for a given confidence:
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