Simulation-based, Finite-sample Inference for Privatized Data

Data generating equation s, = G(u, (9*), U = (Udata, Uprivacy)

Confidence set (of parameters 6) Prediction sets (of statistics s)
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Build B, with conformal prediction. S = (sobs,sf, ,sg)
Tg) is the i th order statistics of {Tobs = T(Sobs; S),T(sf; S), T(Sg; S)}

Prediction/ Confidence set P, _r. (Tobs € [Thr1ys1)s Tgm)]) >1-a
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p-value for Hy: 6" € O, p= ﬁ{suf[#{i | T(f)-) < T()bs} + Tobs]J
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