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Now we argued one can get online calibration
It's also more meaningful than online MMCsince

the least it won't allow

But it still is mostly arguing that y's Dp's
aren't too anticorrelated still pretty global
if your predictions are constant

E G P f is calibrated

More meaningful when your predictor
has more variability

Tataboutaskingforgoodpredanselsdefined
in a

way of predictions

Eg are P's similarly interpretable for
Tall as e Short

Also kind of weird that we haven't touched

yet other than that predictions might comefromthen

Attempt 1 Marginal mean consistency for
quantile groups

2 Calibration
groups



Let 6 2 be a collection of group fns
ge6 is a subset of X glxJe 0 B

glx 1 belongs to g

Then M g Pr g x 1
is g's frequencymass

D fisapproxgropmmcforGit

gEG.it i
patching will decrease 2 ed error by

Mlg Δ α

So rounds will lead to termination

FisismoremeaningfulthMMCfr
expressive G eg 6 2

However this should lead us to wondering

how much additional data we need tosatify
it to estimate MMC for eachgroup fefample

Hint one way to dothis is totreat 6 like 161 or V6



Let's talk now about group conditional calibration
we call this multicalibration

Deff Fix f o 1 and groupg X 0,13 Avg al
error of f on g is

Kalfig D Prefix vLg 1 v Ely If

Ideally want α avg calibration error geG
but weighted by group mass

w ifg
isni_aitw

we can patch it
v1 if flx.tv glx 1

a.is i i
mapped values VERA to VEERA
no more than RF outputs

W this VERA D gEG v1 could increase

to IRF 161



P even worse sorta since we're addingto

RCD
Our Brierscore b is BCE Bff Myut g lift
A natural fix is to define our grid of
prediction values in advance

met's RF 30,4 1

Ut u g CvtVM


