
6 4 2 0 2 4 6
y

0.000

0.025

0.050

0.075

0.100

0.125

0.150

0.175

0.200

De
ns

ity

Training data distribution
KDE
Training yi

6 4 2 0 2 4 6
yh

0

1

2

3

4

5

No
nc

on
fo

rm
ity

 sc
or

e

CRPS nonconformity score
CRPS score (yh)
Threshold c = 2.00

Training yi

6 4 2 0 2 4 6
yh

0.0

0.5

1.0

1.5

2.0

2.5

No
nc

on
fo

rm
ity

 sc
or

e

1-NN nonconformity score
1-NN score (1)(yh)
Threshold c = 0.09

Training yi

Bimodal bin (m = 50, = 0.1, modes at ±3): CRPS gives one wide interval; 1-NN gives two tight intervals


