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APPENDIX S1. COMPARISON OF INFERENCE FROM ALTERNATIVE
APPROACHES

The following series of appendices report the statistics from a variety of inferential methods applied to the
Perry sample. The general message is clear. Standard large-sample inferential methods produce possibly
overly optimistic inferences for the small Perry sample. The methods advocated in this paper are more
cautious. Nonetheless, our design-based worst-case (least favourable) methods find statistically significant
treatment effects for some outcomes at the usual significance levels.

In all of the following tables, rows (i) through (iii) contain the summary statistics for the outcomes.
Rows (iv), (v), and (vi) contain the difference-in-means (DIM) estimates of treatment effects, ordinary least
squares (OLS) estimates (conditional on pre-programme covariates, i.e., participant’s IQ, SES, gender, and
mother’s working status at baseline), and the augmented inverse probability weighting (AIPW) estimates
(accounting for nonresponse and imbalance in pre-programme covariates between the experimental groups),
respectively. Rows (01) to (24) contain various single p-values (unadjusted for multiplicity of hypotheses)
corresponding to these estimates. Rows (01) to (03) provide the one-sided asymptotic p-values, while rows
(04) to (06) provide the bootstrap p-values. Rows (07) to (09) provide the permutation p-values based on
nonstudentized test statistics, while rows (10) to (12) provide those based on studentized test statistics. Rows
(13) to (15) provide the worst-case maximum p-values based on nonstudentized test statistics, while rows
(16) to (18) provide those based on studentized test statistics. Rows (19) to (21) provide the worst-case
de Haan p-values based the nonstudentized test statistics, while rows (22) to (24) provide those based on
studentized test statistics. Rows (25) to (36) contain Holm stepdown p-values (adjusted for multiplicity of
hypotheses) corresponding to the unadjusted single worst-case p-values in rows (13) to (24). In the tables,
the nonstudentized DIM, OLS, and AIPW test statistics are denoted by N-DIM, N-OLS, and N-AIPW,
respectively, while the studentized DIM, OLS, and AIPW test statistics are denoted by S-DIM, S-OLS, and
S-AIPW, respectively.
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