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Summary  We provide adaptive inference methods, based on ¢; regularization,
for regular (semi-parametric) and non-regular (nonparametric) linear functionals of
the conditional expectation function. Examples of regular functionals include average
treatment effects, policy effects, and derivatives. Examples of non-regular functionals
include average treatment effects, policy effects, and derivatives conditional on a co-
variate subvector fixed at a point. We construct a Neyman orthogonal equation for
the target parameter that is approximately invariant to small perturbations of the nui-
sance parameters. To achieve this property, we include the Riesz representer for the
functional as an additional nuisance parameter. Our analysis yields weak “double spar-
sity robustness”: either the approximation to the regression or the approximation to
the representer can be “completely dense” as long as the other is sufficiently “sparse”.
Our main results are non-asymptotic and imply asymptotic uniform validity over large
classes of models, translating into honest confidence bands for both global and local
parameters.
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S1. RELATED WORK

S1.1. Previous Learning Problems

The paper builds upon ideas in classical semi- and nonparametric learning theory with
low-dimensional X, using traditional smoothing methods [Van Der Vaart et al. (1991);
Newey (1994a); Bickel et al. (1993); Robins and Rotnitzky (1995); Van der Vaart (2000)],
that do not apply to the current high-dimensional setting. Our paper also builds upon
and contributes to the literature on modern orthogonal/debiased estimation and infer-
ence [Zhang and Zhang (2014); Belloni et al. (2011, 2014, 2015); Javanmard and Mon-
tanari (2014a,b, 2018); Van de Geer et al. (2014); Ning and Liu (2017); Chernozhukov
et al. (2015); Neykov et al. (2018); Ren et al. (2015); Jankova and Van De Geer (2015,
2016, 2018); Bradic and Kolar (2017); Zhu and Bradic (2017, 2018)], which focuses on
coefficients in high-dimensional linear and generalized linear regression models, without
considering the general linear functionals analyzed here.

The functionals we consider are different than those analyzed in Cai and Guo (2017).
The continuity properties of functionals we consider provide additional structure that we
exploit, namely the Riesz representer, an object that is not considered in Cai and Guo
(2017). Targeted maximum likelihood, Van Der Laan and Rubin (2006), based on machine
learners has been considered by Van der Laan and Rose (2011) and large sample theory
given by Luedtke and Van Der Laan (2016), Toth and van der Laan (2016), and Zheng et
al. (2016). Here we provide DML learners via regularized RR, which are relatively simple
to implement and analyze, and which directly target functionals of interest and learn the
RR automatically from the data.
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S1.2. De-biased Estimation

We build on previous work on debiased estimating equations constructed by adding
an influence function. Hasminskii and Ibragimov (1979) and Bickel and Ritov (1988)
suggest such estimators for functionals of a density. Newey (1994a) derives such scores as
a part of the computation of the semi-parametric efficiency bound for regular functionals.
Doubly robust estimating equations as in Robins et al. (1995) and Robins and Rotnitzky
(1995) have this structure. Newey et al. (1998, 2004) further develop theory in this vein,
in a low-dimensional nonparametric setting. In the regular case, Chernozhukov et al.
(2016, 2018) analyze the double robust/debiased learners in several high-dimensional
settings. However, analysis requires an explicit formula for the Riesz representer, used
in its estimation, which is often unavailable in closed form (or may be inefficient when
restrictions such as additivity are used—see Section S3 for the explicit definition of the
additive model and structure of representers in that case). In contrast, here we estimate
the Riesz representer automatically from the moment conditions that characterize it, and
extend the analysis to cover non-regular functionals.

Various papers have considered direct estimation of the Riesz representer. Among these
papers, ours is the first to present a framework for direct estimation of the Riesz represen-
ter of a broad class of linear functionals, in a high-dimensional setting, without requiring
strong Donsker class assumptions. The earliest reference of which we know is Robins et al.
(2007), a comment on another paper, which consider only the global average treatment
effect (ATE). Zhu and Bradic (2017) show that it is possible to attain /n-consistency
for the coefficients of a partially linear model when the regression function is dense. Our
results apply to a much broader class of functionals, and allow for tradeoffs in accu-
racy of estimating the regression function and the Riesz representer. Newey and Robins
(2018) present and analyze estimators based on regression splines, while we present and
analyze sparse estimators methods for the high-dimensional setting. The Athey et al.
(2018) estimator of the ATE is based on sparse linear regression and on approximate
balancing weights when the regression is linear and strongly sparse. Our results apply to
a much broader class of linear functionals and allow the regression learner to converge
at relatively slow rates, including the dense case or approximately sparse case.

Since the first version of this paper was posted online, subsequent work has built upon
its insights. Hirshberg and Wager (2019) build upon the present work by considering
the problem of learning regular functionals when the regression function belongs to a
Donsker class. They utilize the orthogonal representations proposed in this paper and
Chernozhukov et al. (2016), and extend the initial version of the paper, Hirshberg and
Wager (2017), that had only considered the ATE example. Our approach does not re-
quire a Donsker class assumption, which is too restrictive in our setting. Hirshberg and
Wager (2018) consider the average derivative functional in a single index model, ana-
lyzing a variant of the estimator proposed here, adapted to the single-index regression
structure. Rothenhdusler and Yu (2019) builds upon our work, analyzing global aver-
age derivative functionals, and proposing practical Lasso-type solvers for estimating the
RR. Our approach is also practical; the RR estimation is based on a Dantzig selector
type estimator, which is easy to compute by linear programming methods. In follow-up
work, Chernozhukov, Newey, and Singh (2018) consider different Lasso-type solvers for
estimating RR. Compared to Rothenh&usler and Yu (2019), our analysis covers a much
broader collection of functionals, and deals with both local and global versions.
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S1.8. Localized Functionals

A new development incorporated in this version of the paper is the inclusion of local and
localized functionals, such as average treatment/policy effects and derivatives localized
to certain neighborhoods of a value of a low-dimensional covariate subvector. In low-
dimensional nonparametrics, the study of such functionals, called “partial means” goes
back, e.g., to Newey (1994b). In contrast, here we treat the case where the ambient
covariate space is very high-dimensional, but we localize with respect to a value of a low-
dimensional subvector. Moreover, we must rely on orthogonalized estimating equations
to eliminate the regularization biases arising due to the high-dimensional ambient space.
Various papers have studied debiased moment equations for certain localized functionals:
conditional average treatment effect (CATE), continuous treatment effect (CTE), and
regression derivative at a point. We instead present a unified analysis for the general
class of localized functionals. Moreover, we cover local effects that are not perfectly
localized, which may be more robust objects from an inferential point of view, as argued
in Genovese and Wasserman (2008).

The debiased CATE and CTE literature is vast. Prominent examples of the debiased
CATE literature include Wang et al. (2010), van der Laan and Luedtke (2014), Luedtke
and Van Der Laan (2016), Nie and Wager (2017), Lee et al. (2017), and most recently
Kennedy (2020). Independently and contemporaneously to the present version of the
paper, Fan et al. (2019) and Zimmert and Lechner (2019) define and study perfectly
localized average treatment effects with high-dimensional confounders. Prominent exam-
ples of the debiased CTE literature include Rubin and van der Laan (2006), Diaz and
van der Laan (2013), Galvao and Wang (2015), Kennedy et al. (2017), Kallus and Zhou
(2018), and Colangelo and Lee (2020). These works develop inference on perfectly lo-
calized average potential outcomes with continuous treatment effects, using a different
approach than what we develop here. Our development is complementary as it covers a
much broader collection of functionals.

The debiased literature on regression derivative at a point is more recent. Guo and
Zhang (2019) study inference on the regression derivative 01 (d) at a point d in a high-
dimensional regression model, v(D, Z) = v1(D) 4+ v2(Z), where D is univariate covariate
of interest and Z is a high-dimensional vector of control covariates. Our analysis is again
complementary: it covers objects like this, but also covers more general functionals like
E[04v(D, Z) | D = d], either without additivity structure or without requiring D to be
one-dimensional. Semenova and Chernozhukov (2021) apply low-dimensional series re-
gression estimators on top of the pre-estimated unbiased orthogonal signal of treatment
and partial derivative effects, where pre-estimation of the orthogonal signal is done in
the high-dimensional setting. Our analysis has a rather different structure (without re-
liance on close-form solutions for Riesz representers), and kernels are used for localization
instead of series.

Our work complements existing work that considers the problem of estimating general
nonpathwise differentiable functionals like the localized ones here. Early contributions
include Robins and Rotnitzky (2001), Van Der Laan and Dudoit (2003), and Rubin and
van der Laan (2005). More recently, Athey et al. (2019) consider this issue in the context
of generalized random forests. Foster and Syrgkanis (2019) present a general theory, but
without inference guarantees. Unlike previous work, we analyze finite sample Gaussian
approximation.
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S2. NOTATION AND PRELIMINARIES
S2.1. Notation glossary

Let W = (Y, X’)’ be a random vector with law P on the sample space W, and W* =
(Y, X;), denote i.i.d. copies of W. The law of X is denoted by F. All models and
probability measure P can be indexed by n, the sample size, so that the models and
their dimensions and parameters determined by P change with n. We use notation from
the empirical process theory, see Van Der Vaart and Wellner (1996). Let E; f denote the
empirical average of f(W;) over i € I C {1,...n}: E;f :=E; f(W) = [I|7' 3 ,c; f(W)).
Let Gy denote the empirical process over f € F : W — RP and i € I, namely G f :=
Grf(W) == |I|7V23,.,(f(W;) — Pf), where Pf := Pf(W) := [ f(w)dP(w). Denote
the L(P) norm of a measurable function f : W — R and also the L?(P) norm of random
variable f(W) by || fllpq = [[f(W)|lpq. We use || - ||, to denote ¢, norm on R?. For a
differentiable map = +— f(z), from R? to R*, we use 0,/ f(z) to abbreviate the partial
derivatives (0/0x") f(x), and we use 9, f(xo) to mean Oy f() |y=sz,, etc. We use 2’ to
denote the transpose of a column vector x. We use divy to denote the divergence of scalar
function: divy g = Z?‘:ni(d) 04;9(d). We say that a < b under the asymptotics with an
index n — oo if a < Cb for all n sufficiently large, and a =< b if both ¢ < Cb and b < Ca
for all n sufficiently large, where C > 1 is a positive constant that does not depend on n.

S2.2. Preliminaries

To prove the first couple of lemmas we recall the following definitions and results. Given
two normed vector spaces V and W over the field of real numbers R, a linear map
AV — W is continuous if and only if it has a bounded operator norm:

|Allop :=inf{c > 0 : ||Av|| < ¢||v]| for all v € V} < o0,

where || - ||op is the operator norm. The operator norm depends on the choice of norms for
the normed vector spaces V and W. A Hilbert space is a complete linear space equipped
with an inner product (f, ¢) and the norm |(f, f)|*/2. The space L?(P) is the Hilbert space
with the inner product (f,g) = [ fgdP and norm || f||p,2. The closed linear subspaces of
L?(P) equipped with the same inner product and norm are Hilbert spaces.

Hahn—Banach extension for normed vector spaces. If V is a normed vector
space with linear subspace U (not necessarily closed) and if ¢ : U +— K is continuous
and linear, then there exists an extension ¢ : V +— K of ¢ which is also continuous and
linear and which has the same operator norm as ¢.

Riesz—Frechet representation theorem. Let H be a Hilbert space over R with an
inner product (-, ), and T" a bounded linear functional mapping H to R. If T" is bounded
then there exists a unique g € H such that for every f € H we have T'(f) = (f,g). It is
given by g = z(T'z), where z is unit-norm element of the orthogonal complement of the
kernel subspace K = {a € H : Ta = 0}. Moreover, ||T||op = ||g||, where ||T||o, denotes
the operator norm of T, while ||g|| denotes the Hilbert space norm of g.

Radon—Nykodym derivative. Consider a measure space (X,X) on which two o-
finite measure are defined, p and v. If v < p (i.e. v is absolutely continuous with respect
to p), then there is a measurable function f : X — [0, 00), such that for any measurable
set AC X, v(A) = [, fdu. The function f is conventionally denoted by dv/dp.

Integration by parts. Consider a closed measurable subset X of R* equipped with
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Lebesgue measure V' and piecewise smooth boundary X, and suppose that v : X — RF
and ¢ : X — R are both C'(X), then

/gpdivvdV:/ @v'dS—/v’gradde,
x ax X

where S is the surface measure induced by V.

S3. STRUCTURE OF FUNCTIONALS AND THEIR SCORES IN LEADING
EXAMPLES

We see that the key quantities in the main inference results are the operator norm L of
the linear functional and the standard deviation o and kurtosis x/o of the score 1)y. In
this section we establish bounds on these quantities in the key Examples 2.1, 2.2, 2.3,
and 2.4, focusing on either unrestricted or additive nonparametric models.

S53.1. Structure of Riesz representers for unrestricted and additive models

Below we derive linear representers through change of measure and integration by parts.
These representers are universal since they apply to the unrestricted model, where I' =
L?(F). We remark here that these representers are universal, since they can represent 6
even when I' # L?(F), if they exist. These universal representers are not minimal unless
[ = L?(F). Theorem 4.2 implies that it is better to use the minimal representer than
the universal representer to attain full semi-parametric efficiency (unless I' = L?(F)).

Consider the following (some well-known) candidates for universal linear representers
in Examples 2.1, 2.2, 2.3, and 2.4:

ao(z;f) = [(H(d=1) = 1(d=0))/P(D =d| Z = z)[(z); (S.1)
ao(z;£) = [d(Fi(z) — Fo(x))/dF (z)]¢(x ) (S2)
ao(z;€) = [d(Fi(2) — F(2))/dF (z)](x), Fy = Law(T(X)); (S.3)
ap(z;€) = —(divg(L(2)t(z) f(d|2))/ f(d|z), (d|z) pdf of D given Z = z; (S.4)

treated as formal maps ag : X — RU{na}, where dF},/dF denotes the Radon—Nykodym
derivative of measure F}, with respect to F' on support(¢), divy denotes the divergence
of scalar function:

divy g(d, z) = Z@dgdz

and na is “not available”. The Radoanykodym derivatives exist if Fj is absolutely
continuous with respect to F' on support ().

LEMMA 3.1. (UNIVERSAL REPRESENTERS FOR KEY EXAMPLES) In Examples 2.1, 2.2, 2.3,
and 2.4, (i) If ao(X;¥) is real-valued a.s. and ag(-;¢) € L*(F), then it is the universal
representer for the corresponding linear functional v — 0(7), and the latter is continuous.
In Ezample 2.4, we require that d — ~y(z)l(x)t(z) f(d|z) is continuously differentiable on
the support set D, = support(D|Z = z), and vanishes on its boundary 0D, , which is as-
sumed to be piecewise-smooth, for each z € Z. Further, if T = L?(F), the representer is
minimal; otherwise, the minimal representer o is obtained by projecting oy onto . (ii)
There are examples of P, exhibited in the proof of this lemma, such that linear functionals
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in Examples 2.1, 2.2, 2.8, and 2.4 can be continuous on I' # L?(F), but ap(X;¢) = na
with positive probability.

Part of the lemma is well known (for example, the ag(X;¢) representer for ATE is the
Horvitz-Thompson transformation), while a part of lemma appears to be new. The first
part of the lemma provides a simple sufficient condition to guarantee continuity of the
target functionals. It recovers well-known sufficient conditions for nonparametric identi-
fication of various functionals. The second part of the lemma states that this condition
is not necessary, and that target functionals can be continuous on some subsets of L?(F)
without these conditions.

The following is a useful result in view of the wide practical use of additive models,
which model the regression function as additive in the two sets of vector components
21 and x5 of z. (There is not much loss in generality in considering two sets rather
than multiple sets). It is an important setting where I is not dense in L?(F) and where
minimal representers are not equal to the universal representers.

AM Suppose that the regression function is additive in components x1 and xo of z:
x> y() =m(r1) +v(22), 2= (2],25) € X,

where 1 € Doy, a dense subset of L*>(Fy), where Fy denotes the probability law of
X4. The linear functional mgy and the weighing function ¢ depends only on the first
component, namely m(w,y; €) = m(w,y1;¢) and €(x) = €(x1).

The following lemma shows that we can construct representers for additive models by
taking conditional expectation of a universal representer. We can immediately see that
the minimal representers can be generated as conditional expectations of the universal
representers.

LEMMA 3.2. (ORDER—PRESERVING, CONTRACTIVE REPRESENTERS FOR ADDITIVE MODELS)
Work with AM and assume ag(+;£) € L?(F). Then on y €T,

0(y) = O(71) = / otz (@)dF(z1), of(z1) = Elao(X) | X1 = 1],

where g s any linear representer for v +— 0(y) on T. In particular, the conditional
expectation operator is order-preserving, and it induces the contraction for all Li(P)
norms for all g € [1,00]:

leg ]

Pq < ||040||P7q'

The latter properties are useful in characterizing the structure of the global and local
functionals under condition AM.

S58.2. Structure of global functionals and scores in key examples

Here we develop bounds on the key quantities: the standard deviation o of the score, the
kurtosis k/o, and the modulus of continuity L. In the regular case, these quantities are
bounded. Here we would like to study how the bounds depend on L, and we analyze the
non-regular cases arising from taking a sequence of models with L — oco.

To make key points, we focus on the case where either I' = L?(F) or I C L?(F) with
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the additive model AM holding. Furthermore, we develop these bounds in the context of
Examples 2.1, 2.2, and 2.3, though the proofs are useful to characterize bounds in other
contexts. Our goal is to fix a weighting function ¢, and to consider how a non-regularity
L — oo can arise from modeling quantities like

1/P(D=d|Z), (d(F\—Fy)/dF)oX, (d(F,—F)/dF)oX, (S.5)

taking high values due to the denominator taking values close to zero. We may charac-
terize such cases as the weakening of overlap of supports of relevant distributions (e.g.,
F puts small mass on points where F; puts a lot of mass). In Example 2.4, a similar
issue could arise due to 1/f(D|Z) taking high values; for brevity, we don’t analyze this
source of non-regularity for Example 2.4 and focus on localization as the source.

In the sequel, we say that a < b under the asymptotics with an index n — oo if a < Cb
for all n sufficiently large, and a < b if both a < Cb and b < Ca for all n sufficiently
large, where C' > 1 is a positive constant that does not depend on n.

LEMMA 3.3. (STRUCTURE OF GLOBAL AVERAGE EFFECTS FUNCTIONALS AND SCORES)
Suppose that either (a) T = L*(F) or (b) that T C L?(F) with the additive model AM
holding. Suppose that the universal Riesz representers ag(X) = ag(X;¥¢) given in formu-
lae (S.1), (S.2), (5.3) for Examples 2.1, 2.2, and 2.3 exist and are in L*(F). Suppose
that af(X) = ap(X) in the case (a) and of(X1) = E[ad(X) | X1] in the case (b) obey:

lagllps < elllaglpe v 1), (5.6)
for some finite constant ¢ and that
Ur = m(W, (X)) — Em(W,~5(X)) and Uz =Y —5(X)
obey the bounded moment and bounded heteroscedasticity conditions:
B[ <e  0<c< (B[|U:])X]) < ¢ as., for q € {2,3},
for some finite positive constants ¢ and ¢. Then

cL<o<eV/1+ 12, k<é(l+c(L?V1)).

If, as n — oo, we have that L — oo and the constants (c,c,¢) are bounded away from
zero and above, then

(ko) So <L — 0.

Condition (S.6) allows the L?(F) norm of the representer to be much larger than the
L?(F) norm, but limits how much larger. For instance, consider Example 2.1. Suppose
I = L?(F) so that a* = ag and that the propensity score P[D = 1 | Z] is uniformly
distributed on [r,1/2]. Then ||ap|lp2 =< (1/7)Y/? and |lag|ps < (1/72)'/3 < ol
when 7\, 0, so the condition is easily met.

58.3. Structure of local and localized functionals and scores in key examples

Here we focus on local functionals and develop bounds that relate key quantities: the

standard deviation o of the score, the kurtosis /o, and the modulus of continuity L.
Our first goal is examine how the localization of the weighting function ¢ creates the

non-regularity L — oo. Our inference theory outlined above covers local functionals
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provided L/y/n is small, and it also covers perfectly localized functionals provided the
scaled localization bias is small:

V(0(vg; €n) — 0(vg;Lo)) /o — 0.

We provide a bound on the localization bias in terms of the smoothness and the kernel
order. The latter additional requirement means that the inference on perfectly localized
functionals is less robust than the inference on the local functionals (analogously, to the
point that was made by Genovese and Wasserman (2008)).

LEMMA 3.4. (STRUCTURE OF LOCAL AVERAGE EFFECTS FUNCTIONALS AND SCORES)
Suppose that either (a) T = L2(F) or (b) T C L*(F) with the additive model AM hold-
ing. Suppose the universal Riesz representer ag(X;1), corresponding to the flat weight-
ing function ¢ = 1, given in formulae (S.1), (S.2), and (S.3), corresponding to Exam-
ples 2.1, 2.2, and 2.3, exists and obeys

O<a<a(X;l) <@ as. (5.7)

Suppose for some hg > 0, we have that Np,(do) = {d : ||d — dp|lcc < h} C D. Suppose
that for £ = £, with h < hg:

U = m(W,75(X); €) = Em(W,75(X); £) and Uz =Y —5(X),
obey the bounded heteroscedastic moment conditions:

(B[N < ellllpg, 0 <c< (BIU|YX]) <€ as., for g€ {2,3}.

Suppose that the pdf fp of D obeys the bounds:

0<f<fpo(d)<fand|0fp(d)y < f', for all d € Ny, (do).

Then the non-asymptotic bounds stated in the proof of this lemma hold. In particular, if

h™\ 0 and (a,&,c,¢, f, f, ', ho) are bounded away from zero and bounded above, then

(k)o) ShPY0 < o< L= |[t||pa = hP/? — .

The lemma shows that the main source of non-regularity is the bandwidth h going to
zero. The condition (S.7) shuts down the previous source of non-regularity, and says that
the quantities in (S.5) are now bounded from below and above.

It is possible to analyze the case where both sources of non-regularity are present
and to bound behavior of o,k/0, and L. Our general inference theory allows for such
complicated sources of nonregularity as long as these parameters are much smaller than
V.

We now turn to characterization of the local average derivatives.

LEMMA 3.5. (STRUCTURE OF LOCAL AVERAGE DERIVATIVE FUNCTIONALS AND SCORES)
Suppose that either (a) T' = L?(F) or that (b) T C L?(F) with the additive model AM
holding. Suppose the universal Riesz representer co(X;¥€y) given in formula (S.4) exists
for all 0 < h < hg, where hy is a constant. Suppose that the errors

Ur = mo(W, 74 (X)) ln(X) = Emo(W, 75 (X))ln(X) and Uz =Y —y5(X)
obey the bounded heteroscedastic moment conditions:

B[V <ellnllpg, 0<c< (BIU)IXDYI <& as, qe{2,3).
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Suppose that Np,(do) = {d: ||d — do|lec < h} C D and that for all d € Ny (dp):
0<f<fod|Z)<f lofod|2)lh<f, td2Z)<t |divat(d, 2)| <t as.,
E(t*(d, X)|D = d) > t* for the case (a), E(E[t(X) | X1])?|D = d) > t* for the case (b).

Then the non-asymptotic bounds stated in the proof of this lemma hold. In particular,
if h™\.0 and (c,¢,t,t,t', f, f, f') are bounded away from zero and bounded above, then

K)o ShP/0 <o L=hP/271 5 0.
We next characterize the bias of approximating the perfectly localized parameter. In
what follows the norm of a tensor 7' = 0¥/(9d)" is defined as the injective norm

|Top = sup (T, u1 @ ... @ uy)|.
lwrll2<1,.fluv[l2<1

LEMMA 3.6. (STRUCTURE OF BIAS IN PERFECT LOCALIZATION) Suppose that for some
ho >0, d— m(d) = Em(W,~5) | D =d] and d— fp(d) are continuously differentiable

on Ny, (do) to the integer order sm, and for v := sm A o and 3 denoting the tensor
0" /(0d)" we have

sup [|03(m(d) fo(d)llop < Gus  sup (103 fD(d)]lop < S, inf fp(d) > f.
d€ Ny, (do) d€ Ny, (do) d€Nng (do)

In addition, assume

m(do)fp(do) < 7.
We have that for all h < hy < hyg,

0(~5;€n) — 0(5;4o)| < ChY,
where the constant C and hy depend only on K, v, gy, fu, f,g. If the latter constants are

bounded away from above and zero, as h ™\, 0, we have [0(~g;ln) — 0(7g; o) S hY.

S4. PROOFS FOR SECTION 2
S4.1. Proof of Lemma 2.1

We note that T' = span(Ig) is a linear subspace of L?(F), and I is a closed subspace
by definition. Therefore, I is a Hilbert space with norm g — ||g||p2 and inner product
(f,9) = (f,9) = [ fgdF.

To show claim (i), we note that by the Hahn—-Banach extension theorem, the operator
0 :T — R can be extended to § : T — R such that [|0]|op = ||0]|lop- By the Riesz-Frechet
theorem there exists a unique representer g such that é(*y) = (y,a}) on v € T and
161]op = llog | p,2-

To show claim (ii), we are given a linear representer ap. Denote by af the projection
of ap onto T. Then v — ¢(7v) := (y,a0) = (7,08) agrees with v + 6(y) on v € T.
Extend 6 to T by defining 6(v) = ¢(v) = (y,a) for v € T'\ T, which is well-defined by
Cauchy-Schwarz inequality. Then ||¢||op = [|o§|lp2 < |laollp2 < 0o, since the orthogonal
projection reduces the norm. Further,

00> |lofllpe = sup [(v,a0)l/Ivlp2= sup [0/ [V]r2 = 10]op-
~er\{0} ~yer\{o}
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Hence o is a representer for the extension 9~, and the Riesz—Frechet theorem implies
that of is unique.O
S5. DETAILS FOR SECTION 3
S§5.1. Practical implementation details
In practice we use the following generic algorithm for computing GDS estimators over
subsamples A. In particular, for regression we set m(W,b) = Yb(X).
1 Obtain initial estimate ¢ using a low-dimensional sub-dictionary by of b:
1?(— (56,0/)/; tAO = é_lMo; Mo — EAW”L(VV7 bo); Go — EAb()bé];
Compute the empirical moments for the full dictionary:
M «— Em(W,b); G« Ebb.
2 Update the diagonal normalization matrix:
D? ¢ ding (Ea[{p(X)b(X)T — m(W,5))2); j=1,....p).

3 Update the GDS estimate, using the current estimate as the starting point in the
algorithm:

t «argmin [[t] : [D7YM — Gt)||loo < X; A= c® Y1 —a/2p)/V/n,

4 Tterate on steps 2 and 3 several times. Return the final estimate .

We note the following. First, theoretical arguments similar to Belloni et al. (2012)
suggest that the data-driven algorithm behaves as the algorithm that knows the ideal
D, since iterations yield ||DD_1 — I||oo =P 0. The argument works provided we can set
¢ > 1.1 . In practice, however, ¢ = 1 works just fine from the outset. We set a small, e.g.
a=_0.1.

Second, Chernozhukov et al. (2013) discuss finer data-driven choices of penalty levels
based on the Gaussian or empirical bootstraps:

A=cx|[(1—-a)— quantile(\\ﬁ_l(M* + @*t)”oo | (Wi)iere)],
where M* and G* are bootstrap copies of M and G. This method yields an even lower
theoretically valid penalty levels, because they adapt to the correlation structure much
better. For instance, for highly-correlated empirical moments, the penalty level produced
by this method can be substantially lower than the simple plug-in choice made above

(in the extreme case, where the moments are perfectly correlated, the penalty level of
Chernozhukov et al. (2013) approximates c®~1(1 —a/2))/v/n).

S5.2. Partial difference
Consider a simplification of Example 2.4, average derivative:
6 — / i (d, 2)0(x)dF ().

For nonparametric regression estimators that are linear in a dictionary b(d, z), e.g. GDS
and Lasso, the average derivative is straightforward to compute: apply the learned co-
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efficients B to the derivative of the dictionary 94b(d, z), and average across observations
using weighting ¢(x) = £(d, z).

Random forest is an example of a nonparametric regression estimator that is not
differentiable. A neural network is differentiable, but its derivative at each observation
may be difficult to access when using a black-box implementation. For this reason, when
using random forest or neural network, we use an average partial difference approximation
of the average derivative.

Specifically, consider the average partial difference functional

6= [ bid+ A/2:2) = 5(d — B/2,2)] 3 H(a)dF (a).

The theory developed for Example 2.3, policy effect from transporting X, directly applies
to average partial difference. In practice, we take A to be one fourth of the standard
deviation of D.

There is an important connection between average derivative and average partial dif-
ference when using a nonparametric regression estimator that is linear in a dictionary
b(d, z), e.g. GDS and Lasso. If the dictionary b(d, z) is quadratic in d, then the aver-
age derivative estimate must be numerically identical to the average partial difference
estimate. The specification from Semenova and Chernozhukov (2021) that we use when
estimating average price elasticity of gasoline is quadratic in log price. Therefore Table 3
presents average partial difference estimates that perfectly coincide with average deriva-
tive estimates for GDS and Lasso, and that approximate average derivative estimates for
random forest and neural network.

S55.8. Empirical results without debiasing

We present tables analogous to those in Section 3 without debiasing. Tables 1, 2, and 3
in the supplement correspond to Tables 1, 2, and 3 in the main text, respectively.

Table 1. Average treatment effect of 401(k) eligibility on net financial assets without
debiasing. Localized average treatment effects are reported by income quintile groups.
The regression is estimated by GDS or Lasso. Standard errors are reported in parentheses.

Income quintile N treated N untreated GDS Lasso
All 3682 6187 3763.35 (31.01) 452642 (42.33)
1 272 1702 2604.14  (8.05)  2581.88  (26.53)
2 527 1447 126.69 (5.92) 298.56  (23.29)
3 755 1219 2819.64 (13.94) 2536.49 (28.56)
4 962 1012 5996.15  (57.05) 3287.30  (84.56)
5 1166 807 4528.12  (103.84) 6905.36  (159.28)
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Table 2. Average treatment effect of 401(k) eligibility on net financial assets without
debiasing. Localized average treatment effects are reported by income quintile groups.
The regression is estimated by random forest or neural network. Standard errors are
reported in parentheses.

Income quintile N treated N untreated

Random forest Neural network

All 3682 6187 10543.48 (178.37) 7807.97  (336.42)
1 272 1702 4378.26  (134.08) 4266.68  (308.06)
2 527 1447 1477.09  (329.52) 1281.15  (537.07)
3 755 1219 6997.80  (158.49) 5331.58  (336.25)
4 962 1012 12854.02 (467.54) 10234.88  (807.86)
5 1166 807 26845.23  (749.52) 21426.42 (1615.20)

Table 3. Estimated average derivative (price elasticity) of gasoline demand without debi-
asing. Localized average derivatives are reported by income quintile groups. The regres-
sion is estimated by GDS, Lasso, random forest, or neural network. Standard errors are
reported in parentheses.

Income quintile N GDS Lasso Random forest Neural network
All 5001 -0.53 (0.00) -0.06 (0.00) -0.09 (0.02) 0.17 (0.01)
1 1001 -0.55 (0.01) 0.00 (0.00) -0.26 (0.07) 0.18 (0.03)
2 1000 -0.34 (0.01) 0.00 (0.00) -0.15 (0.07) 0.41 (0.03)
3 1000 -0.44 (0.01) 0.00 (0.00) -0.30 (0.06) -0.21  (0.03)
4 1000 -0.22 (0.01) 0.00 (0.00) -0.15 (0.07) 0.23 (0.04)
5 1000 -0.05 (0.00) 0.00 (0.00) 0.00 (0.07) 0.61 (0.02)

S6. PROOFS FOR SECTION 4
S6.1. Proof of Theorem 4.1

The proof uses empirical process notation: G; denotes the empirical process over f € F :
W — RP and I C {1,...,n}, namely

G1f = G1f(W) = I Y (F(W) = Pf), Pfi= PHOW) = [ fw)dPlu).
i€l
Step 1. We have a random partition (Ix, If) of {1,...,n} into sets of size m = n/K
and n —n/K. Let
Or = 0o — Ep,o(W).
Observe that in Lemma 4.1, derivatives don’t depend on 6. Hence for all 0,
(W, 0; Bo, po) = —m(W,b) 4 po’b(X)b(X) =: Dptho(W)
(W, 0; Bo, po) = —b(X)(Y — b(X)'Bo) =: Optbo(W)

03,9(X, 0; Bo, po) = b(X)b(X)" =: 93,40 (W),
where 1o (W) := (W, 0o; Bo, po) as before.
Define the estimation errors u := 3 — 8y and v := Pr — po- Using Lemma 4.1, we have
by the exact Taylor expansion around (Sg, po)

1 = B — (E1, 9s0(W)) u — (Er, O,0(W))'v — o (B, 83,0 (W))o.
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Consider the event £ that Condition R holds. On this event:

4
(vVm/o) (0 — Ox) = remy ==Y _remy, := —0 (G, Optho(W)]'u — 0 1[Gy, Dptbo(W)] v

j=1
fcr*lu’[G]kagp/zbo(W)]v — Uﬁlﬁu'[Pagp/zbo(W)]v,
where we have used that by Lemma 4.1
POgho(W)u =0, Pdyupo(W)v=0.

We now bound E[rem?1(£)] by analyzing each of its terms. By the law of iterated
expectations
4

Efrem;1(€)] = E[E[rem} 1(E)|(Wh)iers]] < 4 Y BB[rem, 1(E)|(Wy)icr ]
j=1
2
using the fact that E (E}le VJ) <J ijl EV}? for arbitrary random variables (V;);_;.
Note that u and v are fixed once we condition on the observations (W;);¢ Ig- On the

event &, by condition R, rem;, remsy, and rems; have conditional mean 0 and conditional
variance given by

o "WVarlremuy, | (Wi)ierg] = o~V Var[(9svo(W)'u) | (Wi)ierg]
< U_l,ua\/m = 0'_1,LLO"I“1 <6,
o "VVar[remay, | (Wi)iers] = o' VVar[(0p,00(W)'v) | (Wi)iere]
< Uﬁl,LL\/’U/iGU =0 tpory <6,
o'V Var[rems, | (Wi)iere] = o VVar[uW'b(X)b(X) v | (Wi)iere]
< o (V' G + V' Gu)
<o tu(ory +r1) <6
On the event &£, remy; has conditional mean and conditional variance given by
o™ mu' [P0} o (W)]v| < o v/mors < 6, VVarfremar | (Wi)iere] = 0.
In summary,
Elrem;1(€)] < 4[6% + 6% + 6% + 6% = 166°.
Step 2. Here we bound the difference between 6 = K~ Zi{zl 0, and § = K1 Zszl %

K &
Vn/old —0 Vm/olb, — 0] < ——Zremk.
vm K —

EE
==

<
k=1
By Markov inequality we have

K K
1 1 .

k=1 k=1

K 2
<K7’E (Zremk> 1(E) | A%/(166%) + €
k=1

< K ?K? ml?xE(remil(E))AQ/(wéQ) +e<A’+te
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And we have that \/n/m = VK. So it follows that
IVl —0)/o| < err =4VKG§/A

with probability at least 1 —1II for I := A +-e.
Step 3. To show the second claim, let Z := y/n(0—6y)/o. By the Berry—Esseen bound,
for some absolute constant A,

sup [P(Z < 2) = @(2)] < Allgo/o|bsn™V? = A(k/o)*n =12,
zE

The current best estimate of A is 0.4748, due to Shevtsova (2011). Hence, using Step 2,
for any z € R, we have

P(vn(6 — 0y) /o < 2) — ®(2) = P(vVn(0 — 0) o + Z < z) — B(2)
=P(Z<z+vn@—-0)/o)—®(z) <P(Z < z+err)+ 11— d(z)
=P(Z<z+err)—P(z+err)+D(z+err)—P(z)+ 11
< A(k/o)®*n™Y? +err/V2m +11,

where 1/v/27 is the upper bound on the derivative of ®. Similarly, conclude that
P(Vno H (0 —6y) < z) — ®(2) > A(k/o)*n~ Y2 —err/v/2m — 11

The result follows by noting that 4/\/% =1.5957...< 2.0

S6.2. Proof of Theorem 4.2

We shall verify the hypotheses of Van der Vaart (2000), Theorem 25.20.
Step 1. Suppose that W had Radon-Nykodym derivative dP under P with respect
to some measure . Consider the set for some € > 0:

S. = {8 measurable : W — R,/édP =0, |0l <1/(2¢)}.

Consider a parametric submodel (i.e. path) of the form
P = {dPT (w) = dP (w) [1+ 76 (w)] : 6 € S-}reqo.e)-

It is standard to verify that § is the score of dP;, namely é(w) = 9, log dP;(w), and that
quadratic mean differentiability holds:

/ (VP — VaP) /7 — (8/2)dv/dP)dy — 0,

which implies that deviations from P are locally asymptotically normal. The collection
of scores S, therefore form the tangent set of P at P.
Consider the parameter of interest:

0r = /m(w,%)dpm

where 77 abbreviates the heavy notation vg p_, denoting the projection of Y on ' under
P;. We will also use 73 to denote v p.
Step 2 below shows the differentiability of the parameter with respect to 7:
0.—0
AN /1/)05dP, for each § € S.,

T
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where 1) is a score function. This is done in Step 2 below.
This score function belongs to the L?(P) closure of the linear span of S.:

span(S.) = 5eL2 /6dP_O

so it follows that 1 is the projection of itself on the S, and is therefore the only influence
function.

Step 2. Because 0 is bounded by 1/(2¢), the dP; and dP dominate each other so that
I" does not depend on 7. Let E; denote expectation under P, and E under P.

Then for some generic positive finite constant C'

B[ (X)?] < CE, [ (X)°] < CE. [¥?] < CE[v?] =C.
Note that by 7,74 € I' and the previous inequality, as 7 — 0
E [y; (X) 5 (X)] = Er [y (X) 78 (X)] +0(1)
= B [Y35 (X)) +0(1) = E[Y5 (X)] + 0 (1) = B [35 (X)*] +0(1).
Similarly we have

B[y (X)?] = Br [32 (X)) +0(1) = B, [Y; (X)] + 0 (1)

= B[Y; (X)] +0(1) = B3 (X) 3(X)] + 0 (1)  Ely (X)?)
Therefore it follows that
B[{7 (X) =26 (X)F] = E |53 (X)°] + B 76 (X)] = 2B [ (X) 5 ()] = 0.

1\1110te that [E [ao (X) {77 (X) =" (X)} 6 W)]| < CE [Jao (X)[ |77 (X) =5 (X)[] = 0 s0
that

E[m (W,77)] = E[m (W,75)] =

Therefore E [m (W,~7)] is differentiable at 7 = 0 with

IE [m (W,77)] /07 = Efag (X){Y — g (X)} 6 (W)].
In addition, by mean-square continuity of m( W,~v*),
=7E [ (W 76) 6(W)] + TE[{m(W,77) — m(W,~g)}6(W)]
=7E[m (W,75) (W)] +o(7).

It follows that E. [m (W,~2)] — E[m(W,~7)] is differentiable with
HE [m (W, y7)] = E[m(W D]} _ [

or

m (W,75) 6(W)] = E[{m (W,~5) — 6o }6(W)].
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It then follows by the derivative of the sum being the sum of the derivatives that 6, =
E.[m(W,~F)] is differentiable at 7 = 0 and

00,
or

= E[ho(W)s(W))].

S6.3. Proof of Lemma 4.2

First, we note that
ltotlo = M| < s := max{z : Az~ > v} = (A/v)'/2.
Define
"=t — )t = tol(|to] < v).
Note that
1 a

oo
1
1" |1 SI/SJr/ Az~ %r = vs — vs = v
s 1—a 1—-a a—1

s.
Then § € S(tg, v) implies that, by the repeated use of the triangle inequality:
lto + 811 < litollr <= [1£g" + Saalls + 15 + daacll < [l 11 + It

= [lomells =I5l < N8 + Oaaelln < lltg™ s = 165" + daalla + Gl

= [omells = lltoll < lloadls + lItoll = llaells < lloaell + 2t
If 2||t"||1 < [oml1, we have that ||[dae|l1 < 2]|dam]|1, so using the definition of the cone
invertibility factor we obtain

(k/s)[16]lh < |Gdllee < v = §'GS < [|6]1]|GFloc < (s/k)v*.
IE2[[¢7[[1 = [[oadll1, then [|6][1 < 6][2" |1

§'G8 < ||0]1111GO|we < 6]t [1v < 6—2 —sv?. O

< P
S6.4. Proof of Lemma 4.3

Consider the event R such that

la(to)lloe <A 19(@)lloc < A, (S.8)
holds. This event holds with probability at least 1 — e. The event R implies that ||[|; <
l|tol|1 by definition of #, which further implies that for § =  — ¢

1Gdlloo < (G = G)olloo + GOl
=[G = G)éllse + [19(2) = g(to)ll
<NG = Gllolldlls + () loo + N9 (o) [l
<A2B +2X\ <.
Hence 6 € S(tg, v) with probability 1 — e.

The first inequality now in the bound follows from the definition of s(t): supse g1,y 0'G0 <
s(to)r2. The second bound follows by ||§]; < 2B, §Gd < ||GS||sl/0]]1 < v2B. O
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S56.5. Proof of Theorem 4.3 and Corollary 4.4
Application of Lemma 4.3 implies that with probability at least 1 — 4e, estimation errors
@=Dg'(Ba— o) and & = D' (pa — po) obey
W' G < C[(B**s(Dj" Bo; v) /n) A (B2 /)],

0'Go < C[(B*?s(D, ' po;v)/n) A (B*(/+/n)),
where C' is an absolute constant. Then
W' Gu| < phid'Ga, |G| < pho*v'Go.

The stated bounds then follow. Hence the guarantee R(d) holds for € = 1 — K4e provided
that for some large enough absolute C":

Co~ Y (Vmors + pri(1 + o) + pory) <6,

for 71, ro, and r3 given in the corollary. O
S7. PROOFS FOR SECTION 5

S7.1. Proof of Theorem 5.1

Let ¢(w7’77 a) = a(x)[y - 7($)]7 ?) 0 — ( 7'7) - (ZS(’[U,’}/,CV), Q_S('y,a) =

Y(w, 7, a,
[ ¢(w, v, a)Fy(dw), and m(y) = [ m(w, )F ). Note that
(15, a5) =0, ¢(75, dx) = 0, m( —75) = —P(F, ) (S.9)
Then we have
ek—ao+—§jw0 Z{w Wi, 73, 0, 00) — ¥ (Wi, 4k, 6, o) }
7/€Ik ZEIk
72{777‘ 'u’yk)—"_(b( za’ykaak) (Wu’ya)_(b(Wl,rya7a6)} :R1+R27
’LEIk
where
Bi= S bn(Wi,3n —98) — ik —20)] (510
k i€l
1 _
+ nik Z[dj(Wz?FykvaS) QS(WM’YO’O‘O) (b(’YkaOéo)]
i€l
1 _
+ Fk Z [¢(Wzv’7076‘k) d)(Wu 707040) ¢(70aak)]
i€l
R = = S [0V, A ) = 9 Wi s a) = (Wi, ) + 6Wi 5. )
i€y,
1
= [ (X5) — o (Xa)] [k (X3) — 75 (X)) (S.11)
i€ly,

Define A1, = m(Wi, % —§) — m(fx — g) for @ € I, and let W¢ denote the observations
W, for i ¢ I. Note that 4;, depends only on Wf by construction. Then by independence of
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W and {Wi,i € I} we have E[A;,|Wg] = 0. Also by independence of the observations,
[Alk‘A]kD/vk] = 0 for 4,j € I. Furthermore, for ¢ € I [Afkﬂ/vk ] < f m(w,d, —
752 Fo(dw). Then by equation (5.20) we have

( ZAM> W :n— (ZAm> Wi

zeh i€},

= 2ZEA (Wil

’LEIk

< [ w30 =28 Foldu) = op(o% /) = op(o ).

The conditional Markov inequality then implies that >, ;. Aig/n = op(o/y/n). The

analogous results also hold for A;, = W, Ak, a5) — d(W, 75, o) — (5, o) and Ay, =
(W, 7, ar) — d(W, g, o) — d(7g, ax) by ¢(7g, o) = 0. Summing across the three terms
in Ry gives Ry = op(a/y/n).

Next let Ay (z) = —[dx(2) — af(x)][5x(x) — 7§ (x)]. Then by the triangle and Cauchy-
Schwartz inequalities,

BllRal W) < [ |An(e)| Pldo) <k = ol 150 = 62 = 00 61 = 0l I = 5

< oo H([lax - 040||P,2 + [l — 046”13,2) 19 — 75”13.2’

By hypothesis 7577 = 0(1/4/n), so that by the conditional Markov inequality and the
definition of r3,

Ry = Oy(or3r}) = op(a/V/n).
The conclusion then follows by the triangle inequality. O

S8. PROOFS FOR SECTION S3
S§8.1. Proof of Lemma 3.1

Use the same notation as in the proof of the previous lemma. In all examples, ag € L%(F)
and 5 € L2(F) imply that |(a0,7)| < [lao|lpall7]p2 < 0.

Proof of claim (i). In Example 2.1, since dF(x) = Z}C:O P[D = k|Z = 2]1(k = d)dF (2)
by the Bayes rule, we have

(a0.7) = [ 2.0 G2 @) = o0o).

In Example 2.2, foy € L?(F) means that the Radon-Nykodym derivatives % and dF T
exist on the support of £, so that

(@) = [ e (Cf; - ‘fﬁ) aF = [ 2t(dF: - dEs) = 0(3).

We can demonstrate the claim for Example 2.3 similarly to Example 2.2.
In Example 2.4, we can write

led z)t(z) f(d]2))
(o0, 7 / / ) £(d|z)dddF ()

/ / By () t(x)e(x) £ (d]2)ddd F (=) = 0(7),
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where we used the integration by parts and that (x)l(x)t(z)f(d|z) vanishes on the
boundary of D,. The rest of the claim is immediate from Lemma 2.1.

Proof of claim (ii). We can refer to the case of linear regression discussed in Section 2.3.

In what follows consider the case of G > 0 and ¢ = 1.

In Example 2.1, M = E(b(1,Z) — b(0, Z)). Suppose P[D = 0|Z] € {0,1} with proba-
bility in [r,1 — 7] for # > 0, but such that G > 0 (this puts restrictions on b). This is
known as the case of failing overlap assumption in causal inference. Then ag(X) is na
with probability .

In Example 2.2 and 2.3, M = [ b(dF; —dFp) is well defined, but ag(X) = na whenever
dF; /dF and dF;/dF do not exist. For instance, F; and Fy can have point masses, where
F' does not, while retaining the same support as F.

In Example 2.4, take basis functions b and a constant direction ¢(X) = 1, such that
M = E04b(D, Z) is well defined. Consider the case where f(d|Z) = 0 with positive
probability so that ag(X) = na with this probability. O

S8.2. Proof of Lemma 3.2

The projection operator onto I'; = L?(F}) is the conditional expectation with condition-
ing on X;. The contractive property follows from Jensen’s inequality. O

S8.3. Proof of Lemma 3.3

The proof uses the fact that m(W,~) = m(X,~), and that
B (X)o(W) = —Uy — ab(X)Us.
Since EU1Uz04(X) = 0 by the LIE, using the bounded moments assumption we have:
0% = BU? + EUZai? > BIE(UZ | X)as2(X)] = L2,

The bound from above follows similarly:

0? = BU} + EUZat* <@ + EE(UZ | X)of?(X)] < & + L2,
Using the triangle inequality and bounded moments assumptions, we have:

5 < Uil s + 1Usadllps < 2+ (B(EIU: [ | X]|ag (X)),

<e+elloflps <e(l+c(L? V1)),

where the last line follows by assumption. O
S8.4. Proof of Lemma 3.4

We shall use that m(W,v) = m(X, ), and
EW) = Uy — aj(X)Us.
Then by EU1Uz0f(X) = 0, holding by the LIE, we have
0? = BU} + EUZa}? = EU + E(E[UZ | X]ag?(X)).
Then using the moment assumptions, we have

Alagl}s < o < (s + lagllb)-
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Using the triangle inequality, the LIE, and the bounded heteroscedasticity assumption,
conclude

£ < |Uillps + 10205 p3 < &(ll4] p3 + [log] p3)-

For the case (a), af(X) = ap(X;1)¢(X), using the assumed bound a < ap(X;1) < &
conclude that

alllpe < L =llagllpz < alfllpe, lagles < allfllps.
For the case (b), af(X1) = Elao(X;1) | X1)¢(X1), so that by Jensen’s inequality
lagllp.g < llao(X5 1)E(X1) [ pg < all€lpg

and using
a < Elag(X;1) [ Xi],

holding because conditional expectation preserves order, conclude that
gl B2 = E(E[ao(X;1) | X1]20(X1)?) > o® (€],

Further, by change of variables in R?*: u = (dy — d)/h, so that du = h~P'dd, we have
that

||€||(119,qu — /Rpl h=P19|K((dy — d)/h)|fp(d)dd = /]Rp1 h_pl(q—1)|KQ(u)‘fD(d0 — uh)du

so that
1/1] 1/‘1
pPr(a=D/agl/a (/ K|‘1> < || pgw < hmPrla=V/aft/a (/K|q> :

Further, we have that
w= /h_le((dO —d)/h)fp(d)dd = /K(u)fp(do — uh)du.
Using the Taylor expansion in A around h = 0 and the Holder inequality:

lw — fo(do)] = ] / K(u)hdfo(do — uh) udu| < hF / el ool 5 (1),

for some 0 < h < h. Hence for all h < hy < hg, with h; depending only on (K, f’,i, f:
f/2<w<2f.
In summary, we have the following non-asymptotic bounds for all 0 < h < hy:
calllllpz < o <evi+alllllpz, ol

where

p2 < L<alllpe, &<e&l+a)|llps,

1/q

1/q
popa=D/agi/a ( / |K|q> J2F) < ||€|lpq < h~Prla=D/afi/a ( / K|‘1> 2/f.

As h — 0, we have that

oxL=|{|p2 = P2k < h2P1/3, Kklo < BP0
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S58.5. Proof of Lemma 3.5

Similarly to the proof of Lemma 3.4, using the LIE and bounded heteroscedasticity, we
obtain

lagliBac® < 0® < 101552 + laglp 22,
and by the triangle inequality
5 < 10lpaz + a3l .
It remains to bound ||| p,q- To help this, introduce notation
v(X):=f(D| 2).
Case (a). We have that
af = ag = divg(0)t + divg(t)€ + divg(v)lt/v.
By the triangle inequality,
gl < Idiva(©lpg + [diva(t)6l g + [diva()t/o] p.q,
p2 2 [[diva(O)t] p2 — [|diva(t)e] p2 — [|diva(v)et/v]|pa-
Using the bounds assumed in the Lemma, we have
Idiva(©)tllpq < Idiva(O)llpet;  lldiva(t)lllpq < Tllellpg:  ldiva()et/vllpg < 1€]p.q(fE/f)-
By the proof of Lemma 3.4, for all h < h; < hg, with hy depending only on (K, f’,L f):
f/2 <w < 2f,

[l ]

and
1/q

1/q
h—pl(q—l)/qil/q (/ |K|q> /(2f) < €]l p.q < h—pl(q—l)/qfl/q (/K|q> 2/f.
Furthermore, by the LIE and the assumed lower bounds in the statement:

[diva(0)t]| 3,2 = E[div(¢)*E(t*| D)]
= w h2p P2 /(divK((dO —d)/h)*E(t*|D = d) f(d)dd

=w ?h2h P /(divK(u))2E(t2|D =do — hu) f(dy — hu)du

> (2f)‘2h_2h_”1§2i/(divK)Q,
and similarly
[diva(€)]%, gw*qwh*pl(qﬂ)f/\divmq < (i/2)*qh*qh*p1(q*1)f/|divK\’1

Case (b). Here we have, using the notation as above
a5 (X1) = Elag | X1] = dive(€(X1))E[t(X1) | Xi]
+ Bldiva(t(X) | X1]6(X1) + Eldiva(o(X)H(X)/o(X) | X)6(X,).

Then by contractive property of the conditional expectation ||aj||p,q < ||| p,q, so the
upper bounds apply from case (a).
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We only need to establish lower bound on ||af|/p,2. By the triangle inequality,
l*[lp2 = [Idiva(OE[ | Xi]llp2 — [[Eldiva(t) | Xa]€]p2 — [[E[diva(t) [ Xi]€][p.2.
By Jensen’s inequality, and using the same calculations as in case (a):
Idiva(e(X)E(XD) | Xl < [diva((X0))HXD) |z < Fldiva()]
[E[diva(t) | Xa]tllp2 < [[diva(t)l]pq < [[E] p.g;

[Eldiva(v)t/v| X1l p2 < l|diva(v)et/v]pg < [€lpq(F2/f).
And, similarly to the calculation above

ldiva(OB[t | X1]|[7 2 = Eldiva(0)*E((B[t | X1])*|D)]

= [ (v (do — d)/WB((El | X010 = d)f(d)dd
e /(divK(u)zE((E[t | X1))2ID = do — hu) f(do — hu)du
> onh*?h*?’lfi/(divK)2

> (2f) 2h 2R f / (divK)?,

using the assumed bound E((E[t | X1])?|D = d) > t? for d € Ny (dp).
In either case (a) or (b), we now summarize the bounds asymptotically by letting
h ™\ 0:
L<o<Sh™P24nY, A P/2(ht —1) S LS P/2(ht 4 1),

K ShTB(ET 41, kjo S hTPY/S,

S8.6. Proof of Lemma 3.6
Introduce m(d) := E[m(W,~§) | D = d] and note

1 (h) = / m(d)h=" K ((do — d)/h) fo(d)dd — / m(do — hu) K (u) fi (do — hau)du,

92() = [ 107 K ((do — d) /1) ol d)dd = [ K ) o(do — uh)d:
Note that by [ K =1,
U1(0) = m(do) fp(do), ¥2(0) = fp(do).
Hence

O th) = Gheh 00 60) 1= TH) = mldo).

By the standard argument to control the bias of the higher-order kernel smoothers, e.g.
by Lemma B2 in Newey (1994b), which employs the Taylor expansion of order v in h
around h = 0, for some constants A, that depend only on v:

191 (h) — 91(0)] < ARG, / el 7 () s,
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92(0) = 02(0)] < AT, [l K )

where v = o A sm. Then using the relation

Vi(h) — 9a(0) _ ( 95 (0)(91(h) = ¥1(0)) + V1(0)(9; " (h) — 95 (0)) >
Da(h)  9(0) +(01(h) = 01(0)(¥3 ' (h) — 937(0)) ’

we deduce the following bound that applies for all A < hy < hy,
Ui(h)  ¥1(0)
Ja(h)  92(0)

where the constant C' and h; depend only on K, v, gy, fv, f.O

000 0n) — 00333 60)] < ‘ ‘ <o,
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