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Decision-makers
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Decision-makers



❏ Sequential observations of real valued targets

❏ At timestep             , predict whether                             or  

❏ Define parity outcomes as 

❏ Problem: produce calibrated predictions          for the parity outcomes

❏ E.g. whenever I predicted 30%, the current observation decreased relative to 
the previous observation 30% of the time

Timestep = t

Target 
Timeseries

Parity 
Outcome
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Domain expert Decision-maker

Forecasts
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Predictive pdf’sDomain expert
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Predictive cdf’sDomain expert
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Predictive cdf’sDomain expert
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Predictive cdf’sDomain expert
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“Well-calibrated” “Well-calibrated” 
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Calibration in regression does not imply parity calibration

….for many common and well-known notions of calibration in regression:

- Probabilistic calibration (or quantile calibration) [Gneiting et al., 2007]
- Distribution calibration [Song et al., 2019]
- Threshold calibration [Sahoo et al., 2021]
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Calibration in regression does not imply parity calibration
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Parity Calibration via Post-hoc Calibration

- Online learn post-hoc mapping                                                 for adaptivity to distribution drifts/shifts

- Prehoc forecast:
 

- Post-hoc calibrated forecast: 
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Platt Scaling

Parameters (a, b) are learned by minimizing the log loss:

       where 
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Online versions of Platt scaling
- Windowed Platt scaling:

- Re-fit                 with a recent history of the target timeseries

- Online Platt Scaling (OPS) [Gupta & Ramdas, 2023]
- Re-frame online learning of Platt scaling model as online logistic regression with 

1-dimensional pseudo-features
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Empirical Case Studies: COVID-19 forecasting

Website: www.covid19forecasthub.org
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Empirical Case Studies: COVID-19 forecasting
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Empirical Case Studies: COVID-19 forecasting
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Empirical Case Studies: Weather forecasting
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Empirical Case Studies: Weather forecasting



Thank you
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