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Abstract

We characterize the minimax separation rate for testing whether a conditional mean
treatment effect is constant under a known uniform covariate distribution on the unit in-
terval, fixed overlap, independent Holder restrictions on the propensity, baseline mean, and
effect, fixed mean envelopes, and an armwise conditional outcome-moment bound of order
between one and two. Separation is measured by the population Lo distance of the effect
from its average. Matching upper and lower bounds identify two rate mechanisms: effect
approximation under outcome tails and the interaction of rough propensity and baseline
functions. An explicit test combines outcome clipping, histogram projection corrections, in-
dependent evaluation blocks, and profiling over the unknown common effect. It controls size
over the entire composite null at every stipulated sample size and attains uniform power at
the stated separation whenever that separation lies below the model maximum, with public
thresholds ensuring this condition. At matched smoothness, every moment order below two
yields a polynomially larger critical radius than the bounded-outcome benchmark, whose
minimax risk equals that of a signed-binary submodel. Supplying the entire true continuous
propensity yields a matching frontier over a broader continuous-nuisance class retaining uni-
form design, overlap, effect smoothness, mean caps, and the conditional moment envelope.
Comparing the two experiments on the original class identifies the exact region where the
unknown-propensity experiment attains the supplied-propensity separation order.

1 Introduction

This paper establishes matching minimax separation bounds for conditional mean treatment-
effect homogeneity under finite conditional outcome moments and independently specified nui-
sance smoothness. The statistical target is constancy of the difference between the treated and
untreated conditional means, with an unknown common effect. Under a potential-outcome rep-
resentation satisfying consistency and conditional independence of treatment assignment, this
contrast is the conditional average treatment effect. We measure heterogeneity by its popula-
tion Lo distance from its average, which equals the standard deviation of the conditional effect
under the stipulated covariate distribution. The resulting frontier quantifies how outcome tails
and assignment information jointly determine the smallest uniformly detectable departure from
homogeneity.

The model has a known uniform covariate distribution on [0, 1], a propensity between 1/4
and 3/4, and separate Holder restrictions on the propensity, baseline conditional mean, and
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mean effect. Write p, the conditional moment order, for an exponent satisfying 1 < p < 2; write
a and f3, the propensity and baseline smoothness exponents, for numbers in (0, 1]; and write
7, the effect smoothness exponent, for a number in [1/4,1]. These exponents are public. The
Holder radii are fixed at 20, the baseline mean and effect have supremum norms at most 1/2,
and each treatment arm has conditional raw p-moment at most 10, uniformly in the covariate
up to null sets. These restrictions define the class in Definition 1. Testing errors are assessed
uniformly over that class: size covers every admissible constant effect and nuisance function,
while power covers every law separated by the stipulated population distance, as specified in
Definition 5.

Our main result gives the critical separation radius up to positive constants depending on
the public tuple. Define ¢ = (p — 1)/p, the moment-derived exponent, and S = a + 3, the sum
of nuisance smoothness exponents. The two separation exponents are

2vq B 25
Ealp) = 1+2a+8/q+5S/(2v)

For sample size n > 2, the capped critical radius has order

.~ min{Eo(p), Fa(p)}
as established in Theorem 4. The first exponent balances effect approximation with outcome-
moment control. The second incorporates the interaction of propensity and baseline regularity.
Their exact equality boundary is determined by

Flp) = —2 Pyl

p—1 q 2

the phase-comparison quantity: effect smoothness determines the rate when F(p) > 1, and
rough confounding determines it when F(p) < 1. The bounds are pure powers of sample
size, including at equality, with constants locally uniform on compact subsets of the admissible
exponent domain.

The attaining procedure operates directly on the original records. It clips outcomes, forms
histogram scores with ordered-pair projection corrections, and takes the inner product of scores
from two independent evaluation blocks. Profiling this quadratic statistic over the admissible
common-effect interval accommodates the composite null. The public construction in Algo-
rithm 1 specifies all ranks, clipping levels, bias and covariance bounds, and rejection cutoffs. Its
rejection probability is at most 0.0075 throughout the null for every n > 2. Its type-II error is at
most 0.0075 at the stated upper separation when that separation lies below the model’s maximal
heterogeneity distance; fully evaluable sample-size thresholds ensure a nonempty power domain.
These guarantees appear in Theorems 1 and 2. Matching converses apply to all admissible
randomized tests observing the complete records.

The matched outcome comparison retains the same design, overlap, smoothness, and mean
envelopes while imposing bounded outcomes. Its separation exponent is the original exponent
evaluated at p = 2. Every admissible p < 2 strictly reduces that exponent, so the finite-
moment critical radius exceeds its bounded counterpart by a polynomial factor. At p = 2,
the ratio remains bounded across sample sizes. Moreover, mean-preserving sign randomization
gives exact equality of bounded and signed-binary minimax risks and capped radii, as shown
in Proposition 1. The full-record witnesses in Theorem 3 connect the slower finite-moment
frontier to growing outcome marks: for each fixed tuple with p < 2, close finite-moment null and



alternative mixtures coexist with eventual total-variation separation of every normalized finite
prior pair supported on the bounded null and bounded alternatives at the same lower separation.

Supplying the entire true continuous propensity gives a complementary frontier. Over the
continuous-carrier class in Definition 22, the propensity and conditional arm means may have
unrestricted moduli of continuity, while uniform design, overlap, effect Holder smoothness, mean
caps, and the conditional moment envelope are retained. A clipped inverse-propensity test
attains the matching order n=%0() on this broader class, with whole-null calibration and a
public nonempty-power threshold, by Theorem 5. Comparing supplied and unknown propensity
on the original shared class then yields an exact preservation boundary: their critical-radius
ratio remains bounded over n > 2 precisely when F(p) > 1. For F(p) < 1, supplying the
propensity improves separation by a factor of order n0(®)=E4(?)  This comparison, including its
equality case, follows from the matched frontiers in Theorems 6 and 7.

These results connect econometric homogeneity testing with quadratic nonparametric test-
ing and higher-order causal methods. Crump et al. [2008, Section III| develop sieve Wald tests
of conditional mean-effect homogeneity. Recent orthogonal-score procedures provide asymptotic
calibration and power under their respective outcome and nuisance-learning conditions [Lu and
Song, 2026, Assumptions 1-5, Theorems 3.1-3.3 and 4.1]; [Lapenta et al., 2026, Assumptions
3.3-3.4, Proposition 3.1]. Directional testing also explicitly pursues uniform asymptotic calibra-
tion, with power tied to alignment of a learned direction and the population signal [Dhawan
et al., 2026, Theorem 1, Corollaries 1-2]. Our contribution concerns finite-sample whole-null
calibration and uniform population separation over the primitive class specified above. The
approximation—variability balance has antecedents in quadratic goodness-of-fit theory [Ingster
and Sapatinas, 2009, Sections 2—4, Theorems 1-2], while projection corrections connect to higher-
order conditional-effect estimation [Kennedy et al., 2024, Sections 3—4].

The paper proceeds through related work, setup and assumptions, the matched separation
rates and outcome-tail comparison, the calibrated original-record construction, and the supplied-
propensity frontiers and assignment-information comparison. A discussion considers interpreta-
tion and extensions. The appendices develop causal identification and benchmark equivalence,
calibration and attainment, full-record lower bounds, supplied-propensity arguments and com-
parison algebra, followed by proofs of the main results.

2 Related work

The closest literature tests whether conditional average treatment effects are constant across
covariate-defined subpopulations. Crump et al. [2008, Section III] develop a sieve Wald approach
that compares series estimates of the two conditional outcome means and removes the constant
component when testing homogeneity. Their analysis combines smoothness and sieve-growth
restrictions with conditions on conditional variances and third moments of outcome disturbances
to obtain asymptotic calibration and consistency against specified smooth alternatives. This
establishes an important precedent for treating homogeneity as a global restriction on conditional
means. The present paper studies that restriction through finite-sample control over the entire
composite null and a population separation criterion that is uniform over the stipulated model
class; the corresponding guarantees are stated in Theorems 1 and 2.

Orthogonal conditional moments provide a second route to the same substantive question.
Lu and Song [2026, Assumptions 1-5, Proposition 2, and Theorems 3.1-3.3 and 4.1] construct
a marked empirical process from a doubly robust score and centered covariate indicators. Their



theory specifies series estimators for the propensity score and outcome regressions, with primitive
smoothness and series-growth conditions ensuring a feasible-to-oracle approximation uniform
over the process index. The outcome conditions include finite second moments and uniformly
bounded conditional variances. The resulting tests have asymptotic Gaussian-process calibra-
tion, multiplier-bootstrap validity, consistency against fixed alternatives, and nontrivial power
along specified local alternatives approaching the null at the inverse square root of sample size.
Uniformity over the process index supports these distributional approximations. Our separation
criterion instead takes a supremum over all admissible population laws whose effect function is
sufficiently far from its average, as specified in Definition 5.

Lapenta et al. [2026, Assumptions 3.3-3.4, Proposition 3.1, and Section 3.3] integrate or-
thogonal unconditional moments to obtain an omnibus test that accommodates flexible nuisance
estimation. Their formulation separates the controls used for identification from the covariates
used to assess heterogeneity. Under unconfoundedness, the stated theory assumes bounded out-
comes and nuisance estimators converging faster than the inverse fourth root of sample size in
population Ls, together with boundedness and overlap conditions on the fitted functions. It es-
tablishes an asymptotic null distribution, consistency against fixed alternatives, and a bootstrap
implementation that retains the fitted nuisance functions across replications. These conditions
make explicit the nuisance-learning and outcome envelopes supporting their calibration. Here,
the primitive restrictions in Definition 1 determine the public tuning and finite-sample bounds
directly.

A closely related scalar target is the variance of the conditional average treatment effect. Yu
[2026, Assumptions 34, Algorithm 1, and Theorem 1] address its zero boundary using intra-fold
sample splitting: distinct evaluation subsamples share the same out-of-fold nuisance estimates,
producing cancellation of nuisance-bias terms. The stated asymptotic normality result uses
finite fourth outcome moments, a nondegeneracy condition, and convergence faster than the
inverse fourth root of sample size for the propensity, outcome-regression, and conditional-effect
estimators. Under the uniform covariate marginal in Assumption 1, the squared population
Lo distance of the effect from its average also equals its variance. Our testing risk therefore
measures separation using a closely related population quantity, with calibration and power
assessed uniformly over the model’s conditional-moment envelope.

Earlier variance-target work studies estimation and confidence intervals rather than mini-
max separation. Levy et al. [2021, Sections 2.1-2.3] define the variance of the full conditional
treatment-effect function and develop TMLE and cross-validated TMLE estimators; their effi-
ciency conditions include control of an outcome-regression remainder that is not removed merely
by knowing the treatment mechanism. Sanchez-Becerra [2023, Sections 3-4, Theorems 6-7] in-
stead work in experiments with known assignment probabilities and a predictive first stage.
They establish efficiency for the full variance under additional learning conditions and uniform
asymptotic coverage for a fold-specific proxy variance under their stated fourth-moment and
regularity conditions. Our target is the same full population variance under the uniform design,
but the criterion is finite-sample testing risk over Holder and conditional-moment classes; it does
not replace the variance by a fold-specific proxy or assume a learned first stage.

Directional testing offers a complementary way to concentrate power. Dhawan et al. [2026,
Section 2.2.1, Assumptions 1-5, Theorem 1, and Corollaries 1-2] learn a promising score direction
on one sample and evaluate a debiased score on an independent sample. Their general theory in-
corporates conditional score-moment bounds, variance conditions, uniform nuisance-estimation
requirements, and the additional moment conditions stated in their asymptotic theorem. It de-



livers uniform asymptotic null calibration and a power guarantee requiring sufficient correlation
between the learned direction and the population signal. Thus, uniform asymptotic inference is
already an explicit objective in this literature. The present analysis adds finite-sample whole-null
calibration and uniform separation guarantees indexed by primitive moment and smoothness re-
strictions. The distinction concerns both the error criterion and the alternatives over which
power is guaranteed.

The quadratic structure connects these causal tests to nonparametric goodness-of-fit the-
ory. Ingster and Sapatinas [2009, Sections 2-4 and Theorems 1-2] analyze minimax separation
in multivariate regression using increasing-dimensional U-statistics and ellipsoidal smoothness
classes. Comminges and Dalalyan [2013, Sections 2.3-2.4 and Theorems 1-2] study composite
regression nulls defined by quadratic functionals, obtaining sharp asymptotic testing results for
nonnegative diagonal functionals under their stated conditions. These analyses explain how
approximation error and the stochastic cost of a quadratic statistic jointly determine detectable
signal size. In the present setting, that balance also incorporates unknown treatment assign-
ment and conditional outcome tails. The comparisons in Theorems 4 and 7 characterize their
consequences for critical separation radii within the stipulated classes.

The projection corrections also have a close methodological antecedent in higher-order causal
estimation. Kennedy et al. [2024, Sections 3-4] derive minimax bounds for pointwise conditional-
effect estimation in Holder models and construct a higher-order local polynomial R-learner,
with attainment under the stated additional conditions. Its second-order corrections use pro-
jections to control nuisance-product bias, linking the accuracy of causal estimation to separate
smoothness restrictions on treatment assignment and outcome means. Our corrected scores in
Definition 21 and Algorithm 1 use related projection ideas for a global homogeneity test. The
population targets and loss criteria distinguish the two analyses: pointwise estimation measures
recovery of the effect function at a covariate value, whereas Definitions 5 and 6 assess rejection
errors for constancy against population-separated alternatives.

Outcome-tail handling connects the construction to robust U-statistics. Joly and Lugosi
[2016, Section 2 and Theorem 3] use median-of-means aggregation to estimate U-statistic expec-
tations; their canonical-statistic result permits moment orders strictly above one and at most
two. This supplies a precise comparator for finite-moment control of nonlinear statistics. Our
construction combines clipping, projection corrections, and independent evaluation blocks, with
explicit bias and covariance bounds in Algorithm 1. Together with the full-record converse
in Theorem 3, the analysis relates the attainable separation scale to the conditional outcome-
moment restriction.

Other heterogeneity procedures address distinct scientific targets. Dukes et al. [2026, Sec-
tions 2—4] study quantitative and qualitative effect heterogeneity through contrasts tied to the
population value of treatment rules, with asymptotic testing guarantees under their regularity
conditions. Jain and Luedtke [2026, Sections 2-3 and Theorem 3.3] target equality of conditional
potential-outcome distributions and establish asymptotic bootstrap calibration and consistency
against fixed alternatives under their stated conditions. Ashouri and Henderson [2026, Sections
2-3] assess the predictive advantage of fitted models that allow heterogeneous effects over mod-
els imposing a constant effect. Policy-value contrasts, conditional distributional equality, and
predictive performance each give heterogeneity a specific operational meaning. The contribu-
tion developed here concerns constancy of the conditional mean contrast under fixed overlap, a
known uniform covariate marginal, stipulated smoothness restrictions, and a conditional raw-
moment envelope. Within that scope, it combines whole-null finite-sample calibration with



separation-rate comparisons that quantify the roles of outcome tails and supplied propensity
information.

3 Setup and assumptions

Throughout, generic positive constants may depend on the fixed public exponents and numerical
envelopes, while remaining independent of the sample size n. We write || f|loc = supgep 1] [f(2)]
and | fll2 = (J f2d\)'/?, where \ is Lebesgue probability measure on [0,1]. The relations <
and = denote inequalities up to such constants and their two-sided counterpart, respectively.
Sample indices range over i = 1,...,n, treatment-arm indices over a € {0, 1}, and all sample
sizes satisfy n € N with n > 2.

3.1 Records, public exponents, and conditional means

An original record is O = (X, A,Y), with covariate X € [0, 1], treatment indicator A € {0,1},
and observed outcome Y € R. An original-record law P is a Borel probability measure on this
product space; the restrictions defining the statistical model are collected in Definition 1. Its
covariate marginal is denoted by Px.

The public exponent tuple v = (p, «, 3,7) consists of the conditional moment order p, the
propensity smoothness exponent «, the baseline smoothness exponent 3, and the effect smooth-
ness exponent . The admissible public domain V is

V={(paB7)eR :1<p<2, 0<a<l, 0<B<1, 1/4<y<1}.
For benchmark comparisons, the matched smoothness tuple w = («, 3, y) belongs to the domain
W, where
W= (0,1] x (0,1] x [1/4,1].
These exponents are public parameters indexing the classes over which testing errors are con-

trolled.
For s € (0, 1], the Holder ball 7°(20) uses the convention

.= sp MEZEEL w0 = (7 <O Wl <20, 11, <20},
’2675;

where C([0, 1]) denotes continuous real functions with the uniform topology. Thus the convention
at s = 1 is Lipschitz continuity. We write [f]) for the equivalence class of a function under
Lebesgue almost-everywhere equality; the same convention applies to sums of functions and to
each conditional mean.

Let Qq,p(dy | x) be a conditional outcome probability kernel given X = 2 and A = a. The
propensity equivalence class Ep is the class of  — P(A = 1| X = z), and the conditional
arm-mean classes Go p and Gy p are the classes of

T —> /yQo,p(dy |z) and z+— /yQI,P(d?J | z),

respectively. Under the restrictions below, these classes have continuous representatives: the
propensity ep, the baseline mean mg p, and the treated mean m1 p, as specified in Definition 1.
Their canonical mean contrast is 7p = m1 p —mg p. Continuity and the full support of Lebesgue
measure make each representative unique, so pointwise restrictions on these functions have an
unambiguous meaning.



3.2 Primitive restrictions

The design conditions fix the distribution over which heterogeneity is measured and ensure that
both treatment arms are represented throughout the covariate interval.

Assumption 1. [ass:uniform| (Uniform covariate distribution) Let A\ denote Lebesgue prob-
ability measure on [0,1]. The covariate marginal Px satisfies

Px =\

The known uniform random design condition supplies a fixed integration measure for the
population target and for approximation errors, following the random-design goodness-of-fit
formulation [Ingster and Sapatinas, 2009]. Treatment assignment is further restricted by a fixed
overlap envelope.

Assumption 2. [ass:overlap] (Fixed propensity overlap) The continuous propensity repre-
sentative ep satisfies

Uniform overlap keeps both conditional arm distributions observable across the entire inter-
val. The overlap form follows the conditional-effect model in Kennedy et al. [2024, Section 2J;
the numerical bounds 1/4 and 3/4 are fixed normalizations stipulated for the present class.

Smoothness is indexed separately for treatment assignment, the baseline mean, and the mean
contrast. We begin with regularity of the propensity.

Assumption 3. [ass:propensity-smoothness] (Propensity Holder smoothness) Let H*(20)
denote the continuous functions on [0, 1] with supremum norm and a-Hélder constant at most
20, and let [f]x denote the equivalence class of f under almost-everywhere equality for Lebesque
probability measure \. The propensity equivalence class Ep satisfies

gp S {[f])\ : f € /Ha(QO)}.

In our model, independent propensity Holder smoothness controls variation in assignment
probabilities through its own exponent, with radius 20 fixing the scale of that variation. Baseline
outcome variation receives a separate regularity restriction.

Assumption 4. [ass:baseline-smoothness] (Baseline mean smoothness) Let H”(20) denote
the continuous functions on [0, 1] with supremum norm and B-Hélder constant at most 20, and let
[g9]n denote the equivalence class of g under almost-everywhere equality for Lebesgque probability
measure X\. The baseline conditional arm-mean equivalence class Go p satisfies

Go,r € {[g]x : g € H"(20)}.

In our model, the independent baseline Holder condition controls the conditional mean in the
untreated arm, allowing its regularity to differ from propensity regularity. The third exponent
governs the conditional mean contrast directly.

Assumption 5. [ass:effect-smoothness] (Mean effect smoothness) Let H7(20) denote the
continuous functions on [0,1] with supremum norm and ~y-Hélder constant at most 20, and let
[f]x denote the equivalence class of f under almost-everywhere equality for Lebesgue probability
measure X\. With mg p the continuous baseline arm-mean representative, the treated conditional
arm-mean equivalence class Gy p satisfies

Gi.p € {[mo,p +1t]x:t € H7(20)}.



Independent effect Holder smoothness describes the treated mean as the baseline mean plus
a regular contrast. This separates the target regularity from the two nuisance regularities.
By comparison, the pointwise conditional-effect model of Kennedy et al. [2024, Sections 2-3]
summarizes propensity and baseline smoothness through an average exponent. The Holder
radius 20 used here is a fixed normalization of the present model.

We also fix the scales of the baseline mean and the mean effect. The first envelope bounds
the baseline level.

Assumption 6. [ass:baseline-cap| (Baseline mean bound) The continuous baseline arm-
mean representative mo p satisfies

mo,plloc < 1/2.

The bounded conditional baseline mean condition uses the fixed normalization 1/2, plac-
ing baseline levels on a common scale across the indexed models. This numerical envelope is
stipulated here. A corresponding envelope fixes the scale of the contrast.

Assumption 7. [ass:effect-cap| (Uniform mean effect bound) The mean effect Tp, the
canonical difference between the treated and baseline conditional means, satisfies

[a—

I7Pllc < 5

\)

The bounded conditional effect condition uses a second stipulated normalization 1/2, keeping
the target on the same scale across smoothness and moment classes. Together, the two mean
envelopes imply ||m; pllec < 1.

Outcome tails are controlled separately from conditional mean levels. The following restric-
tion bounds a raw conditional moment in each arm.

Assumption 8. [ass:raw-moment| (Uniform conditional moment bound) Let A\ denote
Lebesgue probability measure on [0,1], and let Qq p(dy | =) denote the conditional outcome
probability kernel in treatment arm a. The conditional raw moment of order p satisfies

max ess Sup/ Y|P Qa,p(dy | ) < 10.
ae{0,1} gz~

This conditional raw-moment envelope is specific to the present analysis. It controls outcome
magnitudes uniformly across covariate values, up to null sets, and across treatment arms. The
range 1 < p < 2 ensures integrability of the arm means while allowing the moment order to
index the strength of tail control.

The original-record model M, in Definition 1 collects these design, smoothness, mean-
envelope, and moment restrictions.

Definition 1. [def :model] (Original-record model M,) The model M, is the set of original-
record probability laws P satisfying the following restrictions, indexed by v = (p,a, B,7) € V,
where V denotes the admissible domain of public moment and primitive smoothness tuples:

e (Covariate law.) Assumption 1.
e (Overlap.) Assumption 2.

e (Propensity smoothness.) Assumption 3.



(Baseline smoothness.) Assumption 4.

(Effect smoothness.) Assumption 5.

(Baseline bound.) Assumption 6.

(Effect bound.) Assumption 7.

(Conditional moment bound.) Assumption 8.

Here Px denotes the covariate marginal of P. For a function f, write [f|x for its equivalence
class under Lebesgue almost-everywhere equality. Let Ep denote the propensity equivalence class,
and let Go.p and G1 p denote the baseline and treated conditional arm-mean equivalence classes.
Their continuous representatives are defined by

Ep = [ep]x, Go.p = [mo.p|, Gi.p = [m1 p|y, ep,mo,p,m1,p € C([0,1]),

where C([0,1]) is the space of continuous real functions on [0, 1] with the uniform topology. The
canonical mean effect is
Tp = M1,p — Mo,P-

3.3 Causal interpretation and the homogeneity target

A potential-outcome representation connects the canonical mean contrast to a conditional av-
erage treatment effect. Let Y (0) and Y (1) denote the baseline and treated potential-outcome
coordinates. The completion Qp in Definition 3 combines the observed arm distributions with
assignment that is conditionally independent of these coordinates given the covariate.

Assumption 9. [ass:null-constancy| (Constant mean effect restriction) There exists ¢ €
[—1/2,1/2] such that
mp(z) =c  for every x € [0,1].

Under this completion, consistency and conditional independence of assignment give
Eg,Y(1) —Y(0) | X =z] =7p(x) for A-almost every x.

The observed-record marginal is P, so the same conditional mean contrast admits the potential-
outcome interpretation associated with consistency and unconfounded assignment [Rubin, 1974,
Section 3]; [Rosenbaum and Rubin, 1983, Section 2|. The auxiliary justification for this comple-
tion is given in Lemma 1.

To measure heterogeneity, define the average contrast 7p and its population distance from
constancy d(P) by

1/2
Tp = / 7p(z) d\(2), d(P) = < {rp(z) — 7P} d)\(v’U)> :
[0,1] [0,1]

Equivalently, d(P) = infpeg ||7p — b||2. The uniform design fixes the population weighting, and
continuity makes zero distance equivalent to constancy on the entire interval. Homogeneity
therefore permits an unknown common effect ¢ in the public mean envelope.



Definition 2. [def :null] (Constant-effect null Hy(v))
Ho(v) ={P e M,:3ce[-1/2,1/2] Vz € [0,1], 7p(z) = c}.
The model restrictions and null constancy condition are given in Assumptions 1 to 9.

The unknown-constant conditional-average-effect homogeneity condition treats the common
effect level as a nuisance parameter, matching the mean-homogeneity target of [Crump et al.,
2008]. The constant-effect null Hy(v) in Definition 2 imposes this condition within the original-
record model.

Definition 3. [def:causal-completion| (Potential-outcome completion Qp) The potential-
outcome completion Qp is defined using Lebesque probability measure X on [0,1] and the condi-
tional outcome probability kernels Qq p(dy | x) in arms a € {0,1} by

Qp(dz, dyo, dy1, da) = Ndz) Qo,p(dyo | ) Q1.p(dy1 | ) ep(x)*(1 — ep(z))' %

Writing Y (0) and Y (1) for the baseline and treated potential-outcome coordinates, respectively,
the observed outcome satisfies

Y =(1-A4)Y(0)+ AY(1).
Changes to the conditional outcome kernels on A-null sets leave Qp unchanged.

Thus the null consists precisely of model laws with d(P) = 0. Under the causal completion,
its target is constancy of the conditional average treatment effect.

3.4 The original-record testing experiment

Testing uses an independent sample D,, = ((X;, 4;,Y;))i~, from P, together with an indepen-
dent public uniform variable U on [0, 1]. An original-record randomized test is a jointly Borel
rejection-probability map ¢ with domain and range

¢ ([0,1] x {0,1} x R)" x [0,1] — [0, 1].

Its expected rejection probability is denoted by R, (P, ¢), the expectation over both the sample
and the public randomization. The experiment and this expectation are specified together in
Definition 4.

Definition 4. [def:original-record-experiment| (Original-record experiment S, p) The
original-record experiment is the probability law

Smp = pen Q@ A
on
([0,1] x {0,1} x R)" x [0,1],

where P is the original-record law and A is Lebesgue probability measure on [0,1]. Fach original
record has coordinates X € [0,1], A € {0,1}, and Y € R, representing the covariate, treatment,
and observed outcome. Write

D = ((Xi 43, i) [,

for the independent sample and U for the independent public uniform randomization variable.
For a randomized rejection-probability map ¢, its rejection expectation is

Ru(P, ¢) = / &(Dn, ) S p(dDy, duc).
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Tests may depend on the public tuple and sample size. Their size is controlled uniformly over
all laws in the constant-effect null, including every admissible common effect level and nuisance
function.

Let D, denote the original-model distance supremum,

D, = sup d(P)a
PeM,

and let r be a separation satisfying 0 < r < D,. The minimax type-II error B,(v,r) in
Definition 5 compares tests of size at most 1/10 against every model law whose population
heterogeneity distance is at least 7.

Definition 5. [def:testing-risk| (Minimax testing risk By, (v,r))

( ) (;31 suppeHO(U) Rn(P>¢)§1/10 PGMU: d(P)ZT{ ( )}

The parameters satisfy:
e (Sample size.) n > 2.

e (Public tuple.) v € V, the admissible domain of moment and primitive smoothness
tuples.

e (Separation.) 0 <r < D, where D, is the supremum of d(P) over M,.

Here M, is the original-record model, Ho(v) consists of its laws with an unknown constant
mean effect, and d(P) is the population Lebesgue Lo distance of the effect from its average. The
infimum ranges over randomized rejection-probability maps ¢, and R, (P, ¢) is their expected
rejection probability in the original-record experiment.

The size constraint and the alternative supremum give the risk a uniform interpretation over
the stipulated model. To summarize the separation at which this risk reaches 1/10, we use the
capped critical radius 7 (v) in Definition 6.

Definition 6. [def:critical-radius| (Capped critical radius 77 (v))
v (v) = inf({r € (0,Dy) : Bu(v,r) <1/10} U {DU}>.

Here By(v,r) is the original-model minimax type-1I error under the size constraint 1/10, and
D, is the supremum of the population effect distance over the original model.

Including the model supremum makes the defining set nonempty for every admissible sample
size and public tuple. When the risk threshold is achieved at an interior separation, the radius
records the infimum of such separations; otherwise, the cap supplies the value D,,.

3.5 Matched bounded and signed-binary benchmarks

The benchmark family retains the same design, overlap, smoothness exponents, and mean en-
velopes while imposing public outcome support restrictions. Its bounded member uses the
following unit envelope.

11



Assumption 10. [ass:bounded-outcome] (Almost sure outcome bound) The observed outcome
Y satisfies
P(lY|<1) =1

The bounded-outcome condition places every observed outcome within a public unit en-
velope, a fixed-envelope version of bounded-outcome regularity used in homogeneity testing
[Lapenta et al., 2026]. The bounded model MP" in Definition 7 combines this support restric-
tion with the primitive restrictions at moment order two.

Definition 7. [def:bounded-model] (Bounded-outcome model MP) The bounded-outcome
model MP is defined for the matched smoothness tuple w = (o, 3,7) in W, the admissible
domain of matched smoothness tuples, by

MYy ={PeMuoas,y: PIY|<1) =1}, w=(a,B,7)€W.
Its restrictions are given in Assumptions 1 to 8 and 10.
The signed-binary member specializes the support further.

Assumption 11. [ass:binary-outcome| (Signed binary outcome support) The observed out-
come Y satisfies
P(Y e{-1,1})=1.

Signed-binary support is the affine recoding Y = 2B — 1 of a conventional binary outcome
B € {0, 1}, the outcome convention used in the binary conditional-effect model of Kennedy et al.
[2024, Section 2]. Either support restriction implies a conditional second raw moment bounded
by one almost everywhere, and hence satisfies the moment envelope at p = 2. The signed-binary
model MP™ in Definition 8 is consequently indexed by the matched smoothness tuple.

Definition 8. [def :binary-model] (Signed-binary model M) The signed-binary model MbE™
is defined for the matched smoothness tuple w = («, 3,7) in W, the admissible domain of matched
smoothness tuples, by

MO ={PeMuagsy: PY e{-1,1}) =1}, w=(a,B,7)€W.
Its restrictions are given in Assumptions 1 to 8 and 11.

These definitions give
bi b
My" € My, © M,a,6)-

Both benchmarks preserve the unknown common effect as a nuisance parameter. Their nulls,
denoted by HP(w) and HP™(w), are defined in Definitions 9 and 10.

Definition 9. [def:bounded-null] (Bounded constant-effect null HP(w))
HE (w) = {P e MP :3ce[~1/2,1/2) Yz € [0,1], mp(z) = c}.

The model restrictions and null constancy condition are given in Assumptions 1 to 10.

Definition 10. [def:binary-null] (Signed-binary constant-effect null HY"(w))
HYO (w) = {P e MV Je e [-1/2,1/2] Yz € [0,1], mp(z) = c} .

The model restrictions and null constancy condition are given in Assumptions 1 to 9 and 11.
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For their separation domains, define the bounded and signed-binary distance suprema DY
and Db by

DP = sup d(P), DPn — sup  d(P).
PeMb, PeMbin

The corresponding minimax type-II errors BP(w,r) and B2 (w,r), defined in Definitions 11
and 12, use the same original-record experiment, population distance, and size threshold.

Definition 11. [def:bounded-risk] (Bounded-model testing risk) The bounded-model mini-
maz type-II error B2 (w,r) is defined by

BP(w,r) = in sup 1 —R,(P, o)},
n o} SupPEH(t)’(w) Rn(P,¢)§l/10 PEMB;d(P)ZT{ n }

where the tests ¢, rejection probabilities R, (P, ¢), and heterogeneity distances d(P) are as in
Definition 5, and the bounded model and null are those of Definitions 7 and 9. The parameter
domain is:

e (Sample size.) n € N with n > 2.

e (Smoothness.) w = (o, 3,7) € W, where the admissible smoothness domain is

W={(,B,7)€eR:0<a<l, 0<B<1, 1/4<y<1}

e (Separation.) 0 <r < D> where the bounded-model distance supremum is

DP = sup d(P).
PeMb,

Definition 12. [def:binary-risk]| (Signed-binary minimax testing risk) The signed-binary
minimaz type-II error BP™(w, r) is defined by

BPR(y, 1) = inf sup 1—-Ru(P, o)},
w ) ¢:suppeHgin<w>Rn“”@ﬁ/wPewn:dw)zr{ (o)

where the tests and their expected rejection probabilities R, (P, ¢) follow Definition 5, and the

signed-binary model and null are specified in Definitions 8 and 10. Here A denotes Lebesgue
probability measure on [0, 1], and the population heterogeneity distance is

2
d(P) /[071] {Tp(x)— /[0 ; Tp(z)dx(z)} dA(z)

The public parameter domain is:

1/2

o (Sample size.) n € N with n > 2.
e (Smoothness.) w = («a,,7) € W, where

W = (0,1] x (0,1] x [1/4,1].
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e (Separation.) 0 < r < DP™ where the supremum of legal signed-binary heterogeneity
distances is
DPn — sup d(P).
PeMbin
Finally, the benchmark critical radii r;;’b(w) and r}?bin(w) in Definitions 13 and 14 apply the
same capping convention to the respective risks.

Definition 13. [def:bounded-radius| (Bounded-model critical separation radius) The capped
bounded-model critical separation radius r,ﬁ’b(w) is defined forn € N and w = (a, 3,7) € R3.
Write d(P) for the population Lebesgue Lo distance of the mean effect under P from its average,
and define the bounded-model cap by

Db = sup d(P),
PeMpb,

where ./\/l]fu is the bounded model in Definition 7. With Bg(w,r), the bounded-model testing risk
defined in Definition 11, set

7P (w) = inf <{r €(0,D0) : BX(w,r) < 110} U {D};,}> .

Definition 14. [def:binary-radius] (Capped signed-binary critical radius) The capped
. . L, . . *,bin . .,
signed-binary critical separation radius " (w), for sample size n € N and primitive

smoothness tuple w = (a, B,7v) € R3, is
. . . 1 .
7P () = inf <{r € (0, D2y : BRIy 1) < 10} U {DE’J“}) ,

where DP™ s the supremum of the population heterogeneity distances over the signed-binary
model in Definition 8, and B2 (w,r) is the signed-binary testing risk in Definition 12.

Throughout the benchmark comparisons, these quantities are evaluated at n > 2 and w € W.
Holding the primitive smoothness tuple fixed aligns the population target and error thresholds
across the original, bounded, and signed-binary families, providing a common basis for assessing
the role of outcome tails.

4 Separation rates and the cost of outcome tails

Holding the primitive smoothness tuple fixed gives a direct comparison of the precision attainable
under the finite conditional moment restriction and the bounded-outcome benchmark. The
comparison concerns the population heterogeneity distance and the capped critical radii defined
in Definitions 6 and 13. Two exponents determine the original-record separation rate: one
depends on effect smoothness and moment order, while the other also reflects the smoothness
of the propensity and baseline mean.

We collect the scales and their finite-sample multipliers before stating the comparison. Write
C2* and N2t for the fully evaluable attainment multiplier and nonempty-power threshold speci-
fied in Theorem 2; evaluation at (2, w) gives their matched bounded counterparts. The following
definition combines these attainment quantities with the lower-bound multipliers.

14



Definition 15. [def:sharp-frontier-scales] (Separation scales p,(v) and pb(w)) The sep-
aration scales and lower multipliers are

pa(®) = ED, Bw) =nF®, b e,
o F( ) > 1,
Cp =
min{ky, c§Niow(v)™ (Eo(p)—FEa(p) )} ) < 1.

For an admissible public tuple v = (p,«,8,7) € V and its matched smoothness tuple w =
(ar, B,7), the quantities in these formulas are defined by

-1 S
q:pT, S=a+p, D, 1—1—204+ﬁ—i—27
2vq 25 2a ,6’ .
E E = —, F(p)=——+— —, E(p) = min{ E, B ,
o(p) 5t 4(p) D, (p) P R (p) {Eo(p), Ea(p)}
Hine =2, Nigw(v) = [ x {2,327/ ]
e 4 K

k‘v = 2_17(2Hﬁne) ) Co = 16\/§
The arguments p in Ey, Ey, F, E vary with (o, B,7) fized; c(a ) is ¢y evaluated at v = (2, a, 3,7).
The upper multipliers and sample-size thresholds are the fully evaluable attainment quantities:
Cy=Co",  N,=N™,  Cp=Ch'y,  No=Ny,.
The test ¢y, ,, is the total original-record test specified by the explicit score construction, and its
bounded-model counterpart is

wb
w gbn,(l?ﬂ)'

The original-model scale p,,(v) and the matched bounded scale pP (w) summarize the sample-
size exponents. Their lower multipliers, ¢, and b, and upper multipliers, C, and C? retain the
finite-sample content of the comparison. The associated public thresholds N, and Nf; place the
upper separations below a fixed attainable heterogeneity distance. Thus the power statements
below are attached to an explicit nonempty separation domain.

To measure the cost of outcome tails at the same smoothness tuple, we use the ratio of the
capped radii.

Definition 16. [def:comparison-handle] (Capped-radius ratio A, (v))

An(v) = ’I“*ﬁ)( ) w = (04767'7)-

The numerator and denominator are the capped critical separation radii for the original and
bounded original-record experiments, respectively, at the same sample size n and matched smooth-
ness tuple w.

The ratio A, (v) in Definition 16 compares experiments with the same mean-effect target
and error thresholds. We distinguish persistent enlargement of the original-model radius from
a comparison that remains bounded over all sample sizes.
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Definition 17. [def:tail-region| (Tail region 7) The tail region T consists of admissible
public tuples v = (p,a, B,7), with moment exponent p and primitive smoothness exponents
«, 3,7, for which

T={vevip<2 lim A, =0},

where V is the admissible tuple domain and Ay, (v) is the original-to-bounded capped-radius ratio
at matched smoothness.

Definition 18. [def:equality-region| (Equality region &) The equality region &£ is defined
using V, the admissible domain of public moment and smoothness tuples, by

Sz{UEV:supAn(v)<oo},

n>2
where A, (v) is the original-to-bounded capped-radius ratio at matched smoothness.

The tail region 7 and equality region £ describe the behavior of this matched comparison.
The equality region concerns bounded radius ratios; its definition permits different finite-sample
constants.

Before comparing rates, the bounded benchmark can be identified exactly with its signed-
binary submodel. Let A denote Lebesgue probability measure on [0, 1], and let dy = 1/(8v/2)
be the fixed positive witness distance supplied by Lemma 1. The next result shows that both
benchmarks have the same attainable heterogeneity distances and the same minimax testing
risks.

Proposition 1. [prop:bounded-submodel-comparison| (Bounded and binary submodel com-
parison) Let v = (p,a,f,7) be an admissible parameter tuple as in Definition 1, and let
w = (a, B,7). Use the model classes in Definitions 1, 7 and 8. Let X\ denote Lebesque probabil-
ity measure on [0, 1], and define the heterogeneity distance, its model suprema, and the witness

distance by
1/2

2
d(P) = /[071] (Tp(x) — /[0,1] Tp(2) A(dz)) A(dx) ,

DPn —  sup  d(P), DY = sup d(P), Dy = sup d(P), do = -

w

PeMbin PeM?, PeM, 8v2
Then
MbinCMbCM Dbin_Db_D >d
w = w = Vs w — P — Y Z Q0

For every integer n > 2 and every real v satisfying 0 < r < D,, the testing risks of Definitions 5,
11 and 12 satisfy .
BP®(w,r) = BP(w,r) < B,(v,7).

For every integer n > 2, the capped critical radii of Definitions 6, 13 and 14 satisfy
0 < 1P (w) = rp®(w) < (o).

For every P € M2.4.85), s signed-binary conversion belongs to MPI - This conversion
retains the distribution of (X, A) and uses conditional signed-binary outcomes whose probabilities
of +1 in arms 0 and 1, respectively, are

1+ mo,p(z) 1+ my,p(z)
2 ’ 2 ’
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with the complementary probabilities assigned to —1. It preserves the propensity ep, the baseline
mean mo. p, the effect Tp, and the heterogeneity distance d(P). The converted law satisfies the
null constancy condition of Assumption 9 if and only if the original law does.

For everyn € N, every test ¢ in the sense of Definition 5, and every P € Mg, independently
convert each original record by retaining (X, A) and drawing an outcome sign with conditional

probabilities

1+Y 1-Y
+T’ Pr(—1|X,A,Y):T.

Integrating this conversion randomization into ¢ gives a rejection-probability map on the original
experiment. Its expected rejection probability under P equals the expected rejection probability of
¢ under the signed-binary conversion of P.

Pr(+1| X, A,Y) =

The sign randomization in Proposition 1 preserves the conditional outcome means, and
hence the effect function, its heterogeneity distance, and null membership. Integrating the
randomization into a test transfers its rejection probabilities to the bounded experiment. The
resulting equality of minimax risks holds throughout the common nonempty separation domain
0 < r < D,, and equality of capped radii holds for every n > 2. This gives an exact decision-
theoretic benchmark for the mean-effect target.

The lower-bound comparison uses finite mixtures of original-record laws. Their public tuning
selects a copula-frame construction in the rough-confounding regime once its sample-size thresh-
old is reached, and an opposite paired-tent construction otherwise. The following selection rule
fixes the priors used in the main result; their support laws and complete-record comparison
bounds are developed in Lemmas 5 to 8 and Algorithm 5.

The selected null and alternative priors mg ,, , and 7y 5, in Algorithm 6 induce the complete
independent-record mixtures Py, and Py, ,. Their rare-mark probability €, , and outcome
magnitude L,, , describe how the lower witnesses use the finite moment allowance.

For the next statement, R, (P, ¢) denotes expected rejection in the original-record experi-
ment, Q, p(dy | x) denotes the conditional outcome probability kernel in arm a, and TV denotes
the supremum of the absolute difference in event probabilities. The threshold N(v) identifies
the sample sizes at which every bounded-model finite prior pair at the original-model lower
separation has mixture total variation at least one half. The theorem combines the matched
separation bounds, the power guarantees, and this tail-essential comparison.

The exponent comparison in Theorem 4 explains the two statistical regimes. When F(p) >
1, the effect-smoothness exponent Ey(p) determines the separation scale: moment order and
effect smoothness govern its sample-size dependence. When F'(p) < 1, the rough-confounding
exponent F4(p) determines the scale, bringing the propensity and baseline smoothness exponents
into the rate. The identity for E4(p) — Eo(p) makes F(p) = 1 their exact equality boundary.
Across both regimes, the strict inequality E(p) < E(2) for p < 2 translates the finite moment
allowance into a polynomial enlargement of the matched critical radius.

The two denominators reflect different balances. At histogram rank J, approximating the
effect contributes the usual Holder term of order J~7; clipping at level T contributes a moment-
tail term of order T'P, while the clipped quadratic variability grows with 727P. Balancing
these terms gives Fy(p). When the nuisance functions are rough, the ordered-pair correction
removes the first-order propensity error, leaving a product of the fine-scale propensity and base-
line approximation errors. Its rank cost depends on 2a+ 3/q: propensity regularity enters twice
through treatment weighting and projection correction, whereas the baseline appears once and
is amplified by the tail factor 1/¢q. The additional term S/(27v) records the coarse resolution
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needed to retain the effect signal. Correction-specific clipping prevents the fine increments from
paying the main cutoff at every resolution, which is what makes the multiresolution covariance
sum compatible with Fy(p). These statements summarize the verified mean and covariance
bounds in Lemmas 2 and 3; their full calculations are in the attainment appendix.

For example, v = (3/2,1,1,1) has F(p) = 8, so the effect channel governs with F = Ey = 2/7.
In contrast, v = (3/2,1/20,1/20,1) has F(p) = 2/5, so rough confounding governs with £ =
E, = 2/13. The first tuple uses smooth nuisance functions and the second deliberately makes
them much rougher than the effect. These statistical regimes are distinct from the procedure’s
representation choice in Algorithm 1, which uses the conditions S > v or a > ¢ to choose
between a single correction and a multiresolution expansion.

The regimes can be summarized by substituting the formulas in Definition 15. In the fol-
lowing table, ¢ = (p — 1)/p and S = a + 3, with the primitive smoothness tuple held fixed.

Model and regime Condition Separation exponent
2
Original, effect smoothness F(p)>1 Ey(p) = 5 T
YT4q
2
Original, equality boundary F(p)=1 Ey(p) = Es(p) = 5 Y
Y14
28
Original, rough confounding F(p) <1 E4p)

T 1420+ 8/q+ 5/(27)
2y

Bounded, effect smoothness or boundary F(2) >1  Ey(2) = yo]
2
25

Bounded, rough confounding F(2) <1 Ey42)= 1795+ 5/(2)

Here F(2) = 25 + S/(2v). Each row describes the power of n in the corresponding scale; the
finite-sample radius bounds retain the multipliers and capping convention of Theorem 4. The
original and bounded exponents are selected separately at their respective moment orders.

For every fixed admissible tuple, the two-sided bounds on A, (v) quantify the cost of tails
through nf@~E(®) | The moment-order-two face has equal original and bounded exponents and
a uniformly bounded ratio over n > 2, together with the ordering A, (v) > 1. Every admissible
tuple with p < 2 instead belongs to the tail region, where the ratio diverges. This distinction
between moment orders is separate from the equality boundary F(p) = 1, which identifies the
meeting of the two rate mechanisms within a given moment class.

The finite-sample cap remains part of the interpretation. The radius inequalities hold for
every n > 2, while the power guarantees for the attaining tests ¢, , and gb:f;}fu from Definition 15
apply when their upper separations lie below the corresponding model distance suprema. The
public thresholds ensure this condition through the fixed witness distance dy. Size is controlled
over the whole null at every n > 2. On compact subsets of the admissible exponent domains,
common lower and upper multipliers and a common bound on the public thresholds make these
comparisons locally uniform.

Finally, the tail-essential witnesses identify the statistical content of the enlargement. For
p < 2, their outcome magnitudes grow with sample size, while the selected null and separated
alternative mixtures remain within total variation one half in the complete-record experiment.
At the same original-model lower separation, every bounded-model finite prior pair has mixture
total variation at least one half once the tuple-dependent threshold is reached. Thus the witnesses
connect the slower finite-moment rate to outcome tails while preserving the stipulated primitive
restrictions and the mean-effect target. The full support-law constructions and the quantified
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finite-prior comparison appear in the proof appendix through Definitions 29 and 30, Algorithm 5,
and Theorem 3.

5 A calibrated test from the original records

The upper separation guarantee in Theorem 4 is attained by a procedure whose inputs are
the original records and the public moment and smoothness tuple. The construction combines
histogram projection, clipped outcomes, and ordered-pair corrections within two independent
evaluation blocks. Minimization over the candidate constant then accommodates the composite
null of a homogeneous mean effect. We first specify the projection geometry and score ingredi-
ents, and then give the complete calculation.

At a positive integer rank J, the histogram projection averages functions over equal-width
cells. Its endpoint convention is part of the procedure.

Definition 19. [def:projection] (Histogram projection II;) For a positive integer J, define
the histogram cells, feature vector, and projection kernel by

NG -0/, 1<5< - .
b= {[(J “0)/51, j=, Fy(a) = (VI 1g,,(2)))_),

HJ(xv Z) = <FJ('Z)7FJ(Z)>

The corresponding projection of an integrable function f is

1
(I f) (x) = / Iz, 2) (=) d.

The normalized feature vector Fj(z) represents cellwise constant functions in Euclidean
coordinates, and the projection kernel IT;(z, z) selects pairs in the same cell. An internal bin
endpoint belongs to the cell on its right, while the final cell contains 1. These conventions assign
a value to every record, including records at cell boundaries.

To obtain independent score vectors, partition the independent sample into two deterministic
blocks of equal size.

Definition 20. [def:blocks] (Evaluation blocks Z1,7Z;) The two evaluation blocks and their
common size are

sp = |n/2], I ={1,...,8n}, To={spn+1,...,25,}.

The evaluation blocks Z;,Z, each contain s, records. When the sample size is odd, the last
record is left outside these blocks. Independence between the blocks permits their score inner
product to estimate a squared population mean.

Within each block, a single-record score is paired with an ordered-pair correction. Both
depend affinely on the candidate constant ¢ € [—1/2,1/2]. The following ingredients use a
coarse histogram rank J., whose public selection is specified in Algorithm 1.

Definition 21. [def:score-family| (Score families Hy 7 and U, g 1) For n > 4, the single-
record and ordered-pair score vectors are

Hyr(c) = — 32 Fr(X)Adtr(Y) -,

" ieT,
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1
UpG,r(c) = D AJ‘EEI Fr(Xi) AiG(Xi, X5){lr(Y)) — cAj}
2, b
i

Here b € {1,2}, G : [0,1]> — R is the pair-score kernel, and the clipping function is
eT(y) - maX{_Tv min{y7 T}}

Forn =23, set
Hb7T(C) = Ub,G,T(C) =0.

The clipping function ¢7(y) bounds each outcome contribution before averaging. The single-
record score Hj 1 (c) uses treated records, while the ordered-pair score Uy ¢ r(c) combines the
treatment indicator of one record with the clipped outcome and treatment indicator of a distinct
record. The correction kernel G supplies the projection used in this pairing. The explicit
dependence on ¢ makes profiling a finite quadratic calculation.

The construction uses two resolutions for different tasks. The coarse rank M retains the
effect signal tested by the cross-block inner product, while the fine rank K controls the product
of propensity and baseline approximation errors left after the ordered-pair correction. A single
correction suffices when S > « or a > ¢. Otherwise the dyadic increments between M and K
receive separate cutoffs T: coarse increments can tolerate more clipping variability, while fine
increments use smaller cutoffs to keep their covariance contribution summable. This represen-
tation condition determines how the same statistic is assembled; it is separate from the phase
condition F(p) = 1, which determines which separation exponent is smaller.

The complete procedure now selects these ranks and clipping thresholds, subtracts the pair
corrections, and computes the bias and covariance bounds used for calibration. The fine his-
togram rank J¢ governs the correction resolution. Each selection depends on the sample size
and public tuple.

Algorithm 1 (Explicit score and ledgers Z(c), by, v, Apy)

Inputs are the original records and the public tuple v = (p, o, 8,7); Hyr(c) and Uy g 7(c) de-
note the blockwise single-record histogram score and ordered-pair correction score, respectively.

1. Define the public exponents

_1 2_
q:La S:Oé‘f‘ﬁ, t:J7
P p—1
2 2
p—k y o E = min{Eo, E4).

S T 1+2a+B/q+S/(2y)

For n = 2,3, set
Jo=Jr =1, T; =1 for every cutoff, Zp(c) =0,

bn,v = An,v = hnv = 0; ¢7*1,v =0.

5

The remaining steps apply for n > 4.
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2. Let s, be the evaluation-block size. Set
5= Sy, a=s"", M=J.= Z[IOgZ(‘flMﬂ,

K=J; = 2[log2(maX{M,a’1/S}ﬂ )
Define upper dyadic rounding and the main clipping quantities by

R(l‘) = 2“0%2 a:-\’ T > O, TO — R(a_l/(p_l)), ‘/(] _ 32T02_p.

3. If S>~ora>gq,set
Zb(c) = Hb,To (C) - Ub,HK,To (C)a

B=400K"%4+20T,", Ly =16y/Vy, Ly=4VKV,.

4. Otherwise, set

. L=logy(K/M),  R;=2'M (0<j<L)

Dj:HRj_HRj,17 1SJSL

For each increment define

T; = R | maxq 1, min q M=)

o YD)
R
] ] . V=321,

a(R;j/K)*o

aj =40R;%,  d;=110R; 777 401! P,

Here L is an integer, and empty sums equal zero. Set

L
Zy(c) = Hyz(c) = Upiy 1o (€) = Y Us.p, 1, (),
j=1

L
B = 400K~ + 20T, " +10Y _a;T; ",
j=1

L
Ly =16y/Vo +8) (dj +a;j\/V}),
j=1
L
Ly=4|VMVo+> VRV | .
j=1
5. In either branch, define the public bias ledger, covariance ledger, and rejection cutoff

L? 212
an:B, Anv: 1 + 2 )
’ ’ s s(s—1)

B = R(232 +216VAT AM) .
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Use the public rank and outcome grids

{27:0<j < [logy(25%)]}, {27:0<j < [logy(28)]},

respectively. The cutoff is the upper endpoint of the two-point dyadic grid bracketing its
unrounded formula.

6. Form the quadratic statistic
W(c) = (Zi(c), Z2(c)).

Evaluate its minimum over [—1/2,1/2] at the two endpoints and, when the quadratic
coefficient is positive and the vertex is interior, at the vertex. Output

¥, =14 min W(c) > h :
¢n71} {c<1/2 ( ) n,v
Every sum is finite. Histogram and ordered-pair scores take their stipulated values at
bin endpoints and are evaluated directly from the original records, without division by
observed cell counts.

The corrected block score Zy(c) uses either a single fine-rank correction or a sum of dyadic
projection increments. In the latter construction, each increment receives its own clipping
threshold; the main clipping threshold is Ty. This allocation enters both the public bias ledger
by, and the public covariance ledger A, ,,. The rejection cutoff h,, , combines their contributions
and is rounded upward.

The statistical comparison and the computational selection have distinct roles. The compar-
ison of Ey and FEy, as defined in Definition 15 and Algorithm 1, determines the exponent used
for tuning. The condition S > v or a > ¢ selects the single-correction representation; when
S < v and a < g, the procedure uses the multiresolution representation. Both representations
use the same minimum exponent F.

All calculations in Algorithm 1 are finite. The public dyadic grids specify the rank and
outcome selections, and the upper-dyadic rule specifies the rejection cutoff. Scores are normal-
ized by the block size and number of ordered pairs. Consequently, empty histogram cells and
observations at bin endpoints have stipulated values throughout the calculation. For n = 2,3,
the zero-score convention and zero rejection rule complete the procedure.

The cross-block statistic W (c) is quadratic because each block score is affine in c. Its mini-
mum is therefore obtained by comparing the endpoints and, when applicable, the interior vertex.
Rejection requires the statistic to exceed its cutoff for every admissible constant, which gives
the profiling step its role in testing the whole null.

For the calibration statement, write v, := ¢y, ,, for the rule in Algorithm 1, and define the
population score mean 6p(c) by

Op(c) == Epan[Zy(c)].

Let A be Lebesgue probability measure on [0, 1], and use

1 1 2 1/2
d(P) := {/0 <TP(£L’) —/0 Tp(t) d)\(t)> d)\(x)} , D, = Pseli\l/)lv d(P),
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for the heterogeneity distance and its model supremum. Set C' := 128 for the simultaneous
profiling multiplier, and define the calibrated separation by

16
Ruga(n,v) i= =2 {16ng + 5By + 1024J§/4\/An,v} .

The following result connects these public quantities to uniform size control and power.

Theorem 1. [thm:whole-null-calibration-resolved| (Whole-null calibration and power)
Let v = (p, v, B,7) be an admissible public tuple as in Definition 1, and let n > 2 be an integer.
Use the ranks, cutoffs, scores, bias ledger by, ,,, and covariance ledger A, of Algorithm 1. Write
Vv for the original-record test constructed there, and define its rejection expectation by

Ri(P, Ynp) := E[tbn o (sample, seed)]

where the sample consists of n independent records with law P, and the seed is independent and
uniform on the unit interval. Define the population score mean by

0p(c) := Epen[Zy(c)].

Let X denote Lebesgue probability measure on [0,1], and define the heterogeneity distance and its
model supremum by

1 1 2 1/2
d(P) = { /0 <Tp(x)— /0 Tp(t)d)\(t)> d)\(m)} . Dui= s d(p)

For every P € M,, each affine coefficient of each block score is square-integrable, and its
scalar projection in any direction u € R’ has variance at most

Anollul3.

For each block, the absolute covariance between projections of its two affine coefficients in direc-
tions u, z € R’ is at most

Ao l[ull2]2]]2-

The simultaneous profiling event for W(c) specified in Algorithm 1, with profiling multiplier
C := 128, is measurable and has probability at least 0.9925 under P®". If A,,,, = 0, then, almost
surely, simultaneously for every |c| < 1/2,

W(c) = [1p(c)|3-
For every P € Hy(v), with the null class defined in Definition 2,

inf |0 <bny,  Ru(P,ibn.) < 0.0075.
Jnt 10p()] < b, (P, )

Define the calibrated separation by
Rag(n,v) == ? {16J;7 + Bby, + 102424 /A, } :
If n >4 and Rat(n,v) < D, then every P € M, satisfying d(P) > Ra(n,v) obeys
1 — Ry (P, ¢n) < 0.0075.

Forn =2 orn =3, ¥y, equals zero at every sample and seed.
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Under a homogeneous mean effect, an admissible constant makes the population score norm
at most the bias ledger. Profiling retains this comparison while the covariance bounds control
fluctuations simultaneously over the candidate constants. Independence between the evaluation
blocks gives the population identity E[W (c)] = ||@p(c)||3. The calibrated separation combines
coarse-projection approximation, original-mean bias, and stochastic fluctuation. For n > 4 with
Ragi(n,v) < D,, effects at or above that separation are detected with type-II error at most
0.0075; the size bound applies throughout the null for every n > 2.

The appendix develops the three parts of this calibration. The original-mean analysis in
Lemma 2 controls the bias introduced by projection and clipping. The coefficient covariance
bounds are supplied by Lemma 3, and Lemma 4 controls the simultaneous profiling operation.
Their combination yields the attainable separation result in Theorem 2, connecting the explicit
procedure to the power scale py,(v) in Definition 15 and the upper separation bound in Theorem 4.

6 Supplied propensity scores and assignment information

The calibrated procedure in Algorithm 1 obtains assignment information from the original
records. We now consider an experiment in which the entire true continuous propensity is
supplied together with those records. This experiment supports two complementary conclu-
sions: an attaining test over a broader class with continuous propensity and conditional mean
functions, and an exact comparison of testing sensitivity on the original model.

A supplied-function test ¢° is a jointly Borel map

¢°: C([0,1]) x ([0,1] x {0,1} x R)" x [0,1] —> [0,1].

The function space carries the uniform topology. The remaining arguments are the independent
original-record sample and an independent public uniform randomization variable. Under a
law P, the supplied function is ep; the formal risk definition below specifies the corresponding
rejection expectation.

6.1 The continuous-carrier experiment

Let V denote the admissible domain of public moment and smoothness tuples in Definition 1,
and let A\ be Lebesgue probability measure on [0, 1]. The broader model retains uniform design,
overlap, effect smoothness, the mean caps, and the conditional moment envelope. Its propen-
sity and both conditional arm means have continuous representatives. The following definition
specifies these restrictions and the maximum heterogeneity distance.

Definition 22. [def:oracle-broad-model] (Continuous-carrier model MS™) The class M5™
consists of the original-record laws satisfying the siz conditions below and admitting continuous
representatives of their propensity and both conditional arm means. Here v = (p,a, 3,7) € V is
an admissible public tuple, X is Lebesgue probability measure on [0,1], and Qq p(dy | x) is the
conditional outcome probability kernel in treatment arm a.

e (Uniform covariates.) The covariate marginal satisfies

as stipulated in Assumption 1.
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(Overlap.) The continuous propensity representative satisfies
ep([0,1]) € [1/4,3/4],

as stipulated in Assumption 2.

e (Effect smoothness.) The continuous mean effect satisfies

TP =m1,p —mo,.p € H7(20),

where HY(20) consists of continuous functions on [0,1] whose sup norm and ~y-Holder
constant are at most 20, as stipulated in Assumption 5.

e (Baseline cap.) The baseline mean satisfies
[[mo0,plloc < 1/2,
as stipulated in Assumption 6.
o (Effect cap.) The mean effect satisfies
ITPlloe < 1/2,

as stipulated in Assumption 7.

(Raw moment.) The conditional outcome kernels satisfy

max ess sup/ ly[PQa,p(dy | x) < 10,
ac{0,1} L~

as stipulated in Assumption 8.

For a function h, write [h]y for its equivalence class under Lebesgue almost-everywhere equality.
Let Ep denote the propensity equivalence class and let Go p, G1,p denote the conditional arm-mean
equivalence classes. The continuous-representative requirement is

3f,90,91 € C([0,1]) : Ep = [flx, Go,r = [go]x, Gi,p = [g1)x-

Here C(]0,1]) is the space of continuous real functions on the unit interval with the uniform
topology. These representatives are the existing functionals ep, mo p, m1,p. Membership depends
on p and vy, with the full tuple v retained as the public index.

Writing d(P) for the population Lebesque Lo distance of Tp from its average, define

DS’ = sup  d(P).
PeMy”

The continuous-carrier class M in Definition 22 permits continuous propensity and base-
line mean functions with unrestricted moduli of continuity. FEffect smoothness controls the
approximation of heterogeneity, while overlap bounds the inverse-propensity weights. The con-
ditional moment envelope controls outcome clipping uniformly across covariate values and treat-
ment arms. The caps bound the scale of the conditional means and effect. Within this class,
the null retains the unknown constant effect used in the original experiment.
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Definition 23. [def:oracle-broad-null] (Constant-effect null Hg’br(v)) The constant-effect
null us
HE™ () = {P e MSP: Je e [~1/2,1/2] Va € [0,1], Tp(a) = c} .

Membership in the continuous-carrier model imposes the restrictions in Assumptions 1, 2 and 5
to 8. The unknown-constant effect condition is that of Assumption 9.

Size is controlled uniformly over the constant-effect null HS'™(v) in Definition 23. For a
supplied-function test, write RS (P, ¢¢) for its rejection expectation when it receives ep. The
following risk and radius measure the separation required to attain type-II error at most 1/10,
subject to the same bound on size.

Definition 24. [def:oracle-broad-risk] (Supplied-propensity risk Bf,jbr(v, r)) The supplied-
propensity minimaz type-1I error is

Be’br(’U,’F) — inf sup {1 - R (P ¢e)}
n ¢e;supP€H8,br(U) R%(P7¢e)§1/10 PEM%erd(P)ZT n ’ )

for parameters satisfying
e (Sample size.) n > 2.

e (Public tuple.) v € V, the admissible domain of moment and primitive smoothness
tuples.

e,br

e (Separation.) 0 < r < Dy, where DM s the supremum of the population effect
distance over MSP".

Here d(P) is the population Lebesgue Lo distance of the mean effect from its average. The
admissible tests ¢° are precisely the jointly Borel maps taking a supplied continuous function,
an original-record sample, and a public randomization variable to a rejection probability in [0, 1].
Their rejection expectation is

R.(P, ¢%) = / #°(ep, Dp,u) P (dD,,) du.

The sample D,, consists of n independent original records with law P; the integration in u is over
an independent uniform variable on [0,1]. The supplied function ep is the whole true continuous
propensity.

The broader-class risk Bf{br(v, r) in Definition 24 uses the original outcome records through-
out. Its capped radius includes the model supremum as a saturation value, making the sensitivity
measure well defined at every stipulated sample size.

*

Definition 25. [def:oracle-broad-radius| (Capped radius rn’e’br(v)) The capped supplied-
propensity critical radius is

raet (o) = inf ({r € (0, D5™) : By (v,r) < 1/10} U { D5 ).

br . . . . .
Here D™ is the supremum of the population effect distance over the continuous-carrier model
and serves as the saturation value in the capped-radius convention.
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The capped radius 7™ (v) and its saturation value D™ are defined in Definitions 22

and 25. To attain the separation rate, the test uses clipped inverse-propensity outcomes and
the histogram features of Definition 19. Removing the constant histogram direction targets
deviations from an unknown constant effect. The procedure then takes the inner product of two
independent block averages.

Algorithm 2 (Supplied-propensity test ¢7,%)

Inputs are n > 2 original records, the public tuple v = (p, «, 3,7), and a supplied continuous
propensity e.

1. Set the block size, moment exponent, separation exponent, and target scale to

—1 2
s=[n/2], g=2"- E, 49 4 — s Fo

p S 2y+4’

Use the evaluation blocks
7, ={1,...,s}, To={s+1,...,2s}.

2. Select the clipping cutoff and histogram rank
T = 2[10g2(a_1/(p_1))—| J = 2[10g2(a_1/7)—| .

)

Define outcome clipping and the overlap-clipped propensity by
lp(y) = max{—T, min{y, T}}, €(r) = max{1/4, min{e(x),3/4}}.
For every legal supplied true propensity, € = e.

3. Form the original-record inverse-propensity scores

_ Ailr(Yi) (1= A)lr(Yi)

e(Xi) 1 —e(X;)

R;

Let Fy be the normalized histogram feature vector. Its constant direction and the centered
block vectors are

1
=J 12,17 == Fi(X;) —u)R; 1,21
u=J5(1,...,1)7, W SZ(J( ) —u)Ri, be{l,2}

1€y
These vectors represent the block scores obtained by applying the constant-centered his-
togram projection I1; — 1.
4. Set the public clipping-bias and covariance bounds to

2—p
b=20T'""P, AV
S

Output the rejection rule
5 = 1{<V1,V2> > 2% 4 1024\fJA} :

Its calibration and necessity properties are given by its singleton and canonical quadratic
projections and the normalized common-propensity paired-tent converse.
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The supplied-propensity rule ¢ in Algorithm 2 uses public clipping-bias and covariance
bounds to set its rejection threshold. The tuning depends on the moment order and effect
smoothness. The next result gives matching bounds for the broader-class critical radius, uni-
form calibration over its entire null, and power whenever the stated separation lies below the
saturation value.

The conditional-mean identity in Theorem 5 explains the role of supplied assignment in-
formation: inverse weighting recovers the mean effect directly, and constant centering isolates
its heterogeneity. Clipping controls the contribution of outcome tails, while effect smoothness
controls histogram approximation. Their balance yields the supplied-propensity separation scale
p5(v) defined in that result. The matching lower bound uses null and alternative laws with the
same constant propensity and close complete-record distributions. Thus the stated separation
order remains necessary even when assignment information is identical across the comparison
laws.

The radius bounds apply to every n > 2, with the cap accounting for finite-sample satu-
ration. The procedure’s power guarantee applies when its upper separation is strictly below
the broader-model supremum. The public sample-size threshold in Theorem 5 ensures this
condition by placing that separation at most halfway to the fixed witness distance. These state-
ments distinguish an all-sample radius bound from a power guarantee over a nonempty range of
alternatives.

6.2 Comparison on the original model

To measure the value of supplied assignment information on a fixed statistical class, we now
use the original model of Definition 1. Its quantitative propensity and baseline smoothness
restrictions are retained in both experiments being compared. The supplied-function test carrier
remains the same, while the null and alternative suprema are taken over the original model. The
following definitions make this shared-class comparison precise.

Definition 26. [def:oracle-risk] (Supplied-propensity risk BS(v,r))

B (v,7) = inf sup 1 =R, (P, 6%}
( ) $°: SUPpe gy (v) RS (P6°)<1/10 pepm,,: d(P)ZT{ ( )}

The parameters satisfy:
e (Sample size.) n > 2.

e (Public tuple.) v € V, the admissible domain of moment and primitive smoothness
tuples.

e (Separation.) 0 < r < D,, where D, is the supremum of d(P) over M,.

Here M, is the original-record model, Hy(v) consists of its laws with an unknown constant mean
effect, and d(P) is the population Lebesgue Lo distance of the effect from its average. The infi-
mum ranges over randomized rejection-probability maps ¢° receiving the whole true continuous
propensity, and RS (P, ¢°) is their expected rejection probability with that propensity supplied.

The shared-class risk By (v, ) in Definition 26 uses the original-model null for its size con-
straint. Its radius therefore uses the original-model supremum as the saturation value.
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Definition 27. [def:oracle-radius] (Supplied-propensity radius 7;,°(v))
rEe(v) = inf({r € (0,Dy) : BS(v,7) <1/10} U {Dv}).

Here B¢ (v,r) is the supplied-propensity minimazx type-1I error on the original model under the
size constraint 1/10, and D, is the supremum of the population effect distance over that model.

The shared-class capped radius 7,,°(v) of Definition 27 is compatible with the broader-class
attainment result. The original model is contained in the continuous-carrier class, and the
finite lower-bound witnesses in Theorem 5 belong to both classes. The next result records
the matching separation bounds and attainment on the original model, providing the supplied-
propensity benchmark for the radius comparison.

The compatibility in Theorem 6 rests on both attainment and necessity. The supplied-
propensity procedure controls size and power on the original class, and common-propensity
witnesses establish the corresponding lower separation bound within that class. Consequently,
the original-model comparison uses matched statistical classes in its numerator and denominator.
Its finite-sample power condition is expressed relative to the original-model supremum; the
broader-class result uses its own supremum.

We measure preservation of separation order by a uniformly bounded ratio of the unknown-
and supplied-propensity capped radii. The following region includes every admissible tuple for
which that ratio remains bounded across sample sizes.

Definition 28. [def:preservation-region| (Propensity preservation region R)

r(v
R:{UEV:sup *”e( ) <oo}.
n>2 T (U)
Here V is the admissible domain of public moment and primitive smoothness tuples. The radii
r¥(v) and ry°(v) are the capped critical separation radii on the same original-record model with
unknown and supplied true continuous propensity, respectively.

The preservation region R in Definition 28 follows from comparing the matched rates in
Theorems 4 and 6. The scalar comparison quantity F(p) defined in Definition 15 determines
whether the separation exponents coincide. The next result gives the exact boundary, including
its equality case and bounds for every capped finite-sample radius ratio.

The boundary in Theorem 7 expresses the value of assignment information through the
difference between the two separation exponents. When F(p) > 1, the unknown-propensity
experiment attains the supplied-propensity separation order on the same original class. At
F(p) = 1, the ratio remains between positive, sample-size-independent constants. When F'(p) <
1, supplying the true propensity improves sensitivity by a polynomial factor whose exponent is
stated explicitly in the result.

These comparisons concern orders of critical separation, with finite-sample constants and
saturation incorporated into the capped radii. They hold for every n > 2, and their constants
admit uniform bounds on compact subsets of the admissible parameter domain. Together with
the broader-class attainment result, they distinguish testing with supplied assignment informa-
tion from the exact region where the original unknown-propensity experiment attains the same
separation order. Requirements for a particular estimated-propensity procedure are outside this
experiment comparison.
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7 Discussion and extensions

The separation comparisons provide two benchmarks for the sensitivity of homogeneity testing:
one varies the outcome envelope at matched primitive smoothness, and the other varies the
assignment information available to the test on a shared model class. The first comparison,
in Theorem 4, measures the cost of allowing outcomes subject to a finite conditional moment
bound relative to bounded outcomes. The second, in Theorem 7, measures the value of supplying
the true propensity function. Together, they characterize how outcome tails and assignment
information affect the smallest detectable departure from a constant conditional mean effect.

Matching primitive smoothness makes the outcome comparison interpretable. The propen-
sity and baseline smoothness exponents describe nuisance complexity, whereas the effect smooth-
ness exponent describes the complexity of the departure being tested. The bounded benchmark
in Definition 7 retains these three restrictions. Consequently, the radius ratio in Definition 16
compares outcome envelopes while keeping the stipulated effect and nuisance complexity fixed.
The regions in Definitions 17 and 18 distinguish a diverging separation penalty from a uniformly
bounded radius ratio. These are benchmarks for worst-case sensitivity over the specified classes:
they identify when the conditional moment envelope changes the order of the testing problem.

The assignment comparison separates the complexity of the effect from the information
needed to handle the nuisance functions. On the shared original class, Theorem 7 identifies
the exact region where the unknown-propensity experiment attains the supplied-propensity sep-
aration order. The broader-class result in Theorem 5 gives a complementary interpretation.
Its model, defined in Definition 22, permits continuous propensity and baseline mean functions
subject to the retained overlap and mean envelopes, together with the conditional moment and
effect smoothness restrictions. Attainment over this class supports a broader nuisance scope
when the true propensity is supplied. The resulting separation order is governed by the moment
order and effect smoothness, clarifying the role of assignment information in accommodating
nuisance variation.

The population target also has a direct variance interpretation. Writing the distance from a

constant effect as
1 1 2 1/2
/ {Tp(ac)—/ TP(Z)dZ} da;] ,
0 0

the uniform covariate design in Assumption 1 gives

d(P)? = Varp{rp(X)}.

d(P) =

Thus separation is measured in the standard deviation of the conditional mean treatment ef-
fect across covariate values. Under the causal completion in Definition 3, this contrast equals
the conditional expectation of the potential-outcome difference. The target therefore quanti-
fies heterogeneity in conditional mean effects, with the covariate distribution determining the
population weighting.

Public finite-sample quantities connect these comparisons to calibrated rejection rules. The
construction in Algorithm 1 specifies the projection ranks, clipping levels, bias and covariance
bounds, and rejection cutoff. Whole-null calibration in Theorem 1 accounts for the unknown
constant effect through profiling. Combined with the attainment guarantees in Theorem 4, the
public sample-size thresholds identify when the stated power separation lies inside the model’s
nonempty alternative domain. The analogous supplied-propensity guarantees appear in Theo-
rems 5 and 6.
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The explicit sufficient constants are deliberately conservative. The following values come
directly from the displayed formulas; logarithms make their scale readable. Here N2'' is the
original-record nonempty-power threshold and N, is its supplied-propensity counterpart.

p (o, 8,7) regime F log Cgtt log Ngtt / logyg Ny
2 (1,1,1) effect 0.400 8.785 25.35 / 12.86
3/2 (1,1,1) effect 0.286 8.786 35.49 / 18.00
3/2 (1/20,1/20,1) rough 0.154 9.934 73.37 / 18.00

For the first row, for example, the supplied-propensity formula gives NS = 7,183,754,725,838.
These are analytic sufficient thresholds for the stated finite-sample power guarantee, rather than
estimates of the sample size needed in practice. The theorem’s main quantitative content is the
minimax power of n and the matching lower bound; practical calibration of the constants would
require implementation and simulation beyond the present analysis.

7.1 Limitations and future work

The analysis treats a known uniform covariate design on the unit interval and public moment and
smoothness exponents. Extending the construction to an unknown covariate distribution would
require handling the population weighting and the estimation of projection geometry together.
Higher-dimensional covariates raise a related question about how approximation complexity and
nuisance smoothness interact in the separation comparison.

Adaptive selection of the moment and smoothness exponents is another research direction.
A useful extension would quantify the cost of choosing clipping levels and projection ranks
from the data while maintaining calibration over the entire constant-effect null and establishing
nonempty power domains.

Finally, the supplied-function experiment provides a benchmark for studying estimated as-
signment functions. Such an extension would quantify how propensity approximation error and
the dependence introduced by its estimation enter the bias bounds, rejection threshold, and
attainable separation. Comparing those guarantees with the exact supplied-function benchmark
would clarify the assignment accuracy needed to retain its sensitivity to effect heterogeneity.

Appendices

A Causal interpretation and benchmark equivalence

The population target in Definitions 1 and 2 uses continuous representatives of conditional
means. Its interpretation therefore requires both invariance to conditional-distribution versions
and a causal representation that reproduces the observed law. The following result establishes
these properties and supplies legal constant-effect and heterogeneous-effect witnesses for every
admissible parameter tuple.

Lemma 1. [lem:causal-nonempty| (Nonemptiness and causal identification) Fiz an admissible
parameter tuple v = (p, o, B,7) as in Definition 1. Let X denote Lebesgue probability measure on
[0,1], and define the heterogeneity distance, its model supremum, and the witness distance by

1 1 2 1/2
d(P) = {/0 <7‘p(:n) —/0 p(2) dA(z)) dA(m)} , D, = Pselja d(P), do = 8\1/§
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The set {d(P) : P € My} is bounded above, and

dOSDUS

DN |

For every P € M,, with model membership understood as in Definition 1, the continuous
propensity, baseline mean, and contrast representatives are determined uniquely by the observed
law: every other observational representation of the same probability law has exactly the same
ep, mop, and Tp, pointwise on [0,1]. Consequently, the treated mean representative mi p =
mo,p + Tp is also uniquely determined, and

Ima,p(x) — ma,p(2)| < 40jz — 2™ (2,2 € [0,1]).

In the completion Qp of Definition 3, let Y(0) and Y (1) denote the baseline and treated
potential-outcome coordinates. The distribution under Qp of

(X,A,(1—-A)Y(0)+ AY (1))

is P, and
(Y(0),Y(1)) L A| X.

Both potential outcomes are integrable under Qp, and
Eg,Y (1) —Y(0) | X] = 7p(X) Qp-almost surely.

Moreover,
d(P)=0 <= P € Hy),

where Ho(v) is defined in Definition 2.
The law with uniform covariate distribution, propensity and mean functions

1 sin(2nx cos(2mx cos(2mx
ep(@)= 3+ BT ey = COCTI gy = ST

and deterministic conditional outcome
Y =mo,p(X) + Arp(X)

belongs to M, and has d(P) = dy. Replacing its contrast function by Tp(x) = 1/8 for every
x € [0, 1], while retaining the displayed propensity, baseline mean, and deterministic conditional-
outcome construction, yields a law in Hy(v).

Proof of Lemma 1. Fix an admissible tuple v. Thus

<~y<L

N

1<p<2, 0<a,p<1,

We establish the witness construction and distance bounds first, followed by the identification
and completion properties.
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1. Define the separated witness primitives by

1 sin(2nwx
esep(x) = 3 + (10)a mO,Sep(x) =

2
rep(a) = ST e

cos(2mx)
8 )
For y, € R, write d,, for the unit point mass, defined by

0y.(E) =1e(y.)  (E€BR)),

and use the same notation for point masses on the treatment space {0,1}. The witness
law is

Pyep(dz, da, dy) = X(dz) [(1 — esep(®)) 60(da)dpmg ..o (2) (AY)
+ eSEP (fL') 51 (da)émo,sep(m)‘FTsep(x) (dy)] ‘

The two weights are nonnegative and sum to one, so this construction is a probability law
with covariate marginal . Its arm kernels and means satisfy

Qoypscp (dy | x) = 6m0,sep(z) (dy)? Qlypscp(dy | x) = 5moysep(z)+7'sep(z) (dy)7

/yQO,Psep (dy ’ .'L') = mO,sep(x)v /yQLPsep (dy ‘ fE) = mO,SEp(x) + Tsep('r)'

The sine and cosine bounds give

| =

1S eo@ <0 mosep(®)] = Ireplo)] <
Their increment bounds are
[exep(®) = esep(2)| < Tl = 2] < 20fe — 2],
[m0,sep () = M0,sep(2)| = |Tsep(#) — Teep(2)] < %fﬂf — 2| < 20z — 2.
For every exponent oy € (0, 1],
| — 2| < |z — 2|7 (z,z €1]0,1]).

Consequently these continuous functions satisfy the supremum and increment bounds in
Assumptions 3 to 5 at their respective exponents.

For the moment restriction, the baseline and effect caps imply
Imosep(z)| < 1, [M0,5ep () + Tsep(@)] < [Mogep ()] + |Tsep ()| < 1.

Since p > 0, both deterministic arm kernels therefore satisfy

/\yyp Qaurm,Pooy Ay | 2) <1 <10 (aam € {0,1}, z € [0,1]).
This verifies every restriction in Definition 1, and hence

Piep € M,
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2. For each P € M,, define its average contrast by
1
TTp = / TP<1') d)\(w)
0
By Assumption 7,

‘Tp(l’) —7_'p‘ <1.

DN | =

1
7| < /O lrp(2)| dA(x) <

The bounded functions below are integrable. Expanding the square and using A([0, 1]) = 1
gives

1 1 1
/0 (7p(z) — 7p)2 dA(z) = /0 p(2)2 dA(x) — 27p /0 o(z) d\(z) + 72
1
:/0 mp(x)? d\(z) — 75

Moreover,

1 1 1 1
/OTP<1')QCD\(.I')S/U 1 0M@) = .

Thus 1
0<d(P)< B (P e M,).

The distance set is therefore bounded above. It is nonempty by the witness from the
preceding step, so its supremum satisfies

D, <

N =

For the witness, substitution in the cosine integrals gives

1 [ 1
TPy = / cos ¥ di) = ——[sin9]2™ =0
0

167 16m
and
1 1 2 )
/0 7'sep(55)2 d)\(CU) = % ; cos* ¥ d
1 19+sin1900s19 2”_ 1
1287 |2 2 o 128
Since 1
2 [ —
d(] > 0, do — 1287
taking the nonnegative square root yields
d(Pesep) = do.

Membership of this distance in the bounded distance set then gives

dO = d(Psep) < Dv <

DN | =
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3. Define the constant witness by

(x € [0,1]),

oo |

€const = €sep) MQ,const = 110,sep> Tconst (J}) =

Peonst (dz, da, dy) = A(dzx) [(1 — €const (T)) 60(da)5m0,const(l')(dy)
+ €C0n5t (.’E) 51(da)5m0,const(x)+1/8 (dy)] :

The constant contrast satisfies
1 1
=_-<_,
8~ 2
The preceding deterministic construction again gives uniform design, the displayed primi-

tives, and the required arm means. The propensity and baseline restrictions have already
been verified. The same moment argument applies because

|7—COH5t($)| ’Tconst(f) - Tconst(z)’ =0< 2O|CU - Z|’y.

1
|m0,const(33)’ < §a |m0,const(33) + 7—const(x)| <1

Thus Peonst € My, and its contrast is everywhere the admissible constant 1/8. By Defini-
tion 2,
Peonst € HO(U)-

4. Fix P € M,, and consider any other observational representation of the same probability
law. Denote its continuous primitives and arm kernels by

gp,ﬁlo}p,?’p S C([O, 1]), ﬁl,p:ﬁlo,p—i—?’p,

@aarm,P( ’ | x) S P(R) (aarm € {07 1}7 x < [07 1])7

where P(R) denotes the Borel probability measures on R. Define the two conditional
record kernels by

Kp(z,da,dy) = (1 — ep(x))do(da)Qo,p(dy | ) + ep(x)61(da)Q1 p(dy | x),
Kp(z,da, dy) = (1 — ep(x))do(da)Qo,p(dy | z) + €p(x)d1(da)Q,p(dy | z).

The second representation has covariate marginal )\, because its probability law is P. Their
observational factorizations therefore give

P(dz,da,dy) = A(dz)Kp(z, da, dy) = Mdz)Kp(z, da, dy).
Uniqueness of probability kernels in this factorization implies
Kp(z, ) = Kp(z,-) for A-almost every x.
Evaluating the equality on {1} x R yields
ep(x) =ep(x) for A\-almost every z.

Continuous functions agreeing A-almost everywhere agree throughout [0,1]: a nonzero
difference at any point would, by continuity, remain nonzero on a relative neighborhood
of positive Lebesgue measure. Hence

ep =ep pointwise on [0, 1].
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For every Borel E C R, evaluation on the two arm slices now gives, at almost every =,
(1—ep(2))Qo.p(E | z) = (1 — ep())Qopr(E| ),
ep(1)Q1p(E | 2) = ep(x)Qur(E| 2).
Both weights are strictly positive by Assumption 2. Cancelling them proves
QVO,P(' | 2) = Qopr(-]|x), inp(- |z) =Q1p(-| ) for A-almost every .
The arm-mean version identities consequently imply
mo,p(z) = /yéo,P(dy | x) = /yQo,P(dy | x) = mo,p(z),

for A-almost every x.

nele) = [yQueldy | 2) = [y Qup(dy | 2) = myp(a)
Continuity upgrades both equalities to pointwise equalities. Subtraction then gives
Tp =M1 p — Mop=mip—Mop=Tp pointwise on [0, 1].

. The smoothness restrictions in Assumptions 4 and 5, together with m; p = mop + 7p,
give
Im1,p(x) —ma,p(2)] = [(mo,p(x) — mo,p(2)) + (Tp(x) — 7P(2))]
< |mo,p(x) — mo,p(2)| + [7p(x) — 7p(2)]
< 20|z — 2|° + 20|z — 2|7
< 40|z — 2B,

The last inequality uses 0 < |z — z| < 1 and min{3,~v} > 0. It includes = = z, when all
displayed increments and powers vanish.

. In the completion of Definition 3, define
Yors = (1 = A)Y(0) + AY (1).
For any nonnegative Borel function
fobs : [0,1] x {0,1} x R — [0, o],

integration over the completion gives
/ fobs (Xa A, Yobs) dQP
1
— [ [T ) fontir0,0) + () fon(er 10)] Q. | 2)Que(dn | ) dA(2)
0 JRJR

1
- / [(1—ep<:c>> / Fons(:0,) Qo.p(dy | 2) + ep(x) / P, 1,1) Qurdy | 2)| (@)
0 R R

:/ obs A P.

Indeed, in each arm the unused potential-outcome kernel integrates to one; the last equality
is the observational factorization with uniform covariate marginal. Equality for all such
functions proves

Lo (X, A, Yops) = P.
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7. Integrating out the probability kernels first gives
Lop (X) =\
The conditional law of the remaining coordinates is the defining product kernel:
Lop(A,Y(0),Y(1) | X = 2)
= (1 —ep(z))do + ep(2)61) ® Qo,p(- | ) ® Q1,p(- | x) for A-almost every .

Projecting this identity onto treatment and onto the potential-outcome pair yields

Lop(A| X =1z) = (1—ep(x))do + ep(x)d1,
Lop(Y(0),Y(1) | X =) = Qopr(-|2) @ Q1p(-|2).

Thus the joint conditional law equals the product of these two conditional marginals. The
conditional-independence criterion gives

(Y(0),Y(1)) L A| X.
8. For y € R, the elementary bound needed for integrability is
lyl < 1+ [yl
If |y| <1, this follows from |y[P > 0. If |y| > 1, the condition p > 1 gives
yl < ly[” <1+ [yl

Hence Assumption 8 implies, for each aum € {0, 1},

/ Y| Qaarm,P(dy | ) <1+ / 9P Qaprn,P(dy | ) <11 for A\-almost every a.
R R

Integrating the assignment kernel and the unused potential-outcome kernel, both of total
mass one, gives

1
/ Y (taemn)| dQp = /0 /R 9] Qunp(dy | ) dA(z)
1
11d\ =11 .
§/0 (x) < o0

This proves integrability for Y (0) and Y'(1).

9. For each arm, integration against the joint conditional law from Item 7 reduces to the corre-
sponding arm mean, since the other two factors are probability measures. The conditional-
expectation formula for an integrable function therefore gives

Eg,[Y (aam) | X] = / Y Qe P(dy | X) Qp-almost surely, aam € {0,1}.
R

Because X has law A, the observational arm-mean version identities hold also at X, almost
surely under Qp:

/ yQo.p(dy | X) = mo p(X), / Y Qur(dy | X) = mop(X) + 7p(X).
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Linearity of conditional expectation, justified by the integrability established above, now
yields

Eqp[Y(1) = Y(0) | X] =Eq,[Y(1) | X] = Eq,[Y(0) | X]

= (mo,p(X) + (X)) — mo.p(X) = 7p(X) Qp-almost surely.

10. Finally, suppose d(P) = 0. The defining integral is nonnegative, so

1
/O (7p(x) — 7p)2 dA(x) = 0.

Its integrand is nonnegative and bounded by one, as established in Item 2. The zero-
integral criterion therefore gives

(tp(z) —7p)?> =0 and hence 7p(z) = 7p for A-almost every .
Continuity and the full support of A upgrade this to
(@) =7 (z€[0,1]).

The average bound in Item 2 gives

1<_ <
2_7'P_

N | —

Together with P € M,,, this is exactly the membership condition in Definition 2.
Conversely, if P € Hy(v), that definition supplies a constant

cnanl € [=1/2,1/2],  7p(z) = cuun (2 € [0, 1]).

Since A is a probability measure,

1/2

1
TP = Cpull, d(P) = {/ (Coutl — Cnut)? CD\(@} = 0.
0

Thus
d(P)=0 <= P e Hy),

completing the proof.

O]

The uniqueness assertion makes every pointwise restriction on the propensity and mean func-
tions a property of the observed law. The uniform design and overlap conditions in Assump-
tions 1 and 2 give the conditional arm distributions a common Lebesgue almost-everywhere
interpretation; continuity makes their canonical mean representatives unambiguous across the
whole interval. In particular, the treated mean inherits the regularity stated in Lemma 1 from
the separate baseline and contrast restrictions.

Version invariance also applies to the potential-outcome completion. As specified in Def-
inition 3, changing either conditional outcome distribution on a Lebesgue-null set leaves Qp
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unchanged. The completion combines the observed arm distributions with conditionally indepen-
dent assignment and reproduces the original-record marginal. Its integrable potential-outcome
difference has conditional mean 7p(X), so d(P) measures variation in conditional average treat-
ment effects under this completion. The equivalence between zero distance and membership in
Definition 2 connects the population criterion to the pointwise constant-effect restriction.

The two witnesses in Lemma 1 give the testing problem a nonempty null and a positive
separation domain for every admissible tuple. The heterogeneous witness attains the same fixed
distance dy throughout the parameter domain, while the constant-contrast witness permits a
nonzero common effect. Together with the upper bound on D,,, these properties give the cap in
Definition 6 a finite, positive population scale.

A.1 Mean preservation and the benchmark experiment

The bounded and signed-binary models in Definitions 7 and 8 retain the primitive restrictions
on assignment and conditional means. Their comparison in Proposition 1 uses two related
operations: a model-level conversion specified by conditional arm means, and a record-level
randomization available for bounded observations. At the model level, the converted outcome
has probabilities

1+ mg p(z)
2 )

1 —mg p(z)

Pr(+1| X =2,A=a) = 5 ,

Pr(-1| X =z,A=aqa)= a € {0,1}.
These probabilities describe the signed-binary conversion in Proposition 1. It retains the propen-
sity, both conditional arm means, and hence the contrast and its distance from constancy. The
same result establishes that the bounded, signed-binary, and original models have equal distance
suprema.

For a bounded original record, the conversion can instead use its observed outcome directly.
To express this randomization on the full real-outcome test carrier, define the measurable sign
map
1 + max{—1, min{y, 1}}
2

s(y,t)—21{t§ }—1, (y,t) € R x [0,1].

For |y| <1, a uniform ¢ gives the probabilities (1 + y)/2 and (1 — y)/2 for the two signs, with
conditional mean y. The truncation in this definition specifies the map on the entire original-
record carrier. Its restriction to the bounded model is precisely the record-level conversion in
Proposition 1.

Write V' = (V4,...,V},) for independent uniform variables on [0, 1], independent of the sample
and of the public seed U in Definition 4. The randomized signed-binary sample is

Di(V) = ((Xi,Az‘,S(Yi,W)))?:l'

For a test ¢ on the carrier of Definition 5, its integrated rejection-probability map is

gb(Dn,u):/ S(((Xi, Aiy (Y, t)1_yyu) AO"(dE), &= (b1, tn).
0.1]"

Thus 5 is a jointly Borel map from

(10,1] x {0,1} x R)" x [0,1] to [0,1].
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It uses the original-record experiment and its public seed; the additional sign randomization is
averaged into the rejection probability.

For P € MP | let P*® denote its signed-binary conversion from Proposition 1. The rejection-
probability preservation assertion there takes the explicit form

This identity expresses the statistical role of mean-preserving randomization: rejection prob-

abilities under each bounded law transfer exactly to those under its signed-binary conversion,

including laws in the constant-effect null and laws at a specified heterogeneity distance.
Proposition 1 consequently gives the exact benchmark identity

By w,r) = Bp(w,r),  n22 0<r<D,

for the risks in Definitions 11 and 12. With the common distance supremum and the capping
conventions in Definitions 13 and 14, the same comparison gives equal capped critical radii for
every n > 2. The signed-binary benchmark therefore represents the bounded mean-effect testing
problem at the level of attainable distances, minimax risks, and critical radii.

B Bias, covariance, profiling, and attainment

The calibration in Theorem 1 rests on three population quantities: the mean of the original-
record score, the covariance of its affine coeflicients, and the fluctuation of the cross-block inner
product uniformly over candidate constants. This appendix organizes those quantities around
the public construction in Algorithm 1. The resulting bounds connect the finite score calculation
to the explicit separation guarantee.

B.1 Calibration and population decomposition

The deterministic calibration handle collects the score construction, its affine coefficients, the
public bounds, and the profiling operation. Keeping these components together makes their
dependence on the sample size and public exponent tuple explicit.

Algorithm 3 (Deterministic calibration handle)

The calibration handle, indexed by a sample size n € N and a public exponent tuple v =
(p,a, B,7) € R4, is the ordered collection of the following seven components. Its branch, ranks,
cutoffs, ledgers, and public grids are the deterministic selections from n and v in Algorithm 1.

1. The tuning collection
(MaKaT(]’(T‘j)jLzl)’ M=J., K=/,

with the number of increments L specified in Algorithm 1.
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. The block-score family, taking a block index, a real candidate constant ¢, and a dataset of
n original records to a vector in RM. For n > 4, it is

Hy, 1y(¢) — Up i 10 (€), single-correction branch,

Zy(c) = &
Hy, 1, (¢) — Up 11,10 (€) — Z Us,p,,1;(c), multiresolution branch,
7=1

where the block and kernel conventions are those of Definitions 20 and 21 and Algorithm 1.
For n < 4, Zy(c) = 0.

. The two affine-coefficient maps, indexed by the block and a binary coefficient selector,
with values
Zvo = Zp(0),  Zya= Zy(0) — Zy(1).

Thus, for every real ¢ and every dataset,

Zy(c) = Zpo — cZp -

. The deterministic ledger triple
(bn,m An,m hn,v)a

whose bias, covariance, and rejection-cutoff selections are exactly those of Algorithm 1.

. The dataset-to-real profiling map

L W) W) = (Zi(e). Za(e))

using the two-block indexing convention of Algorithm 1.

. The original-record rejection rule specified in Algorithm 1, namely, for n > 4,

1{ inf ~ W(e) > hn,v} )
ce[-1/2,1/2]

and the zero rejection rule for n < 4.

. The ordered triple of finite public rank, outcome-cutoff, and rejection-cutoff grids selected
in Algorithm 1. The first two grids depend on n, and the third depends on n and v.

The affine coefficient Zj 4 records the score’s response to the candidate constant, while

Zp records its outcome contribution. Their joint population behavior is therefore sufficient
to describe the entire profiled statistic. The mean handle below retains both coefficients, their
singleton and canonical pair projections, and all four combinations of single-record and pair
contributions.
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Algorithm 4 (Original score mean handle)

The original score mean handle is the ordered pair of multiresolution and single-correction
handles associated with the two score members of Algorithm 3. Its parameters are an original-
record law P, ranks J,K,L € N, a main cutoff Th.;n € R, and increment cutoffs T}nc € R
indexed by 1 < j < L. Each branch retains, in order, a mean map indexed by ¢ € R, coefficient
means, singleton projections, canonical pair projections, four population contractions for each
coefficient pair, and a sample statistic indexed by n and c.

The multiresolution branch uses coarse rank J. = J and fine rank J; = 2XJ; the single-
correction branch uses

Jo=J, Jr =K.

Both branches use Ty.in; the multiresolution branch also uses the increment cutoffs T;nc, 1<
j < L. Define the projected propensity and propensity weight by

ex =1lep, wg(x) = ep(x){l —ex(z)}.

The retained mean map is

1
/O Fy (@) [wr (@){7p(z) — c} + {ep(x) — ex(z)mo,p(z)] dz

plus the exact multiresolution or single-correction clipping-tail remainder, respectively, specified
in Lemma 2.

This retained map equals the population expectation of the corresponding corrected block
score for every ¢ € R and either evaluation block under the following conditions:

e (Model.) The public tuple v is admissible and P € M,, as specified in Definition 1.
e (Sample and coarse rank.) n >4 and J > 0.
e (Main cutoff.) Ty > 1.

e (Multiresolution cutoffs.) In the multiresolution branch, T;nc > 1 for every integer
1<j<L.

e (Single-correction refinement.) In the single-correction branch, K > 0 and J | K.

For each affine coefficient r € {0, 1}, let h, and g, be the selected branch’s raw single-record
and symmetric pair kernels from Algorithm 3. All expectations below use independent original
records with law P. Define the centered pair-kernel singleton projection by

gra(0) = E[gr(0,0")] — E[g- (0, 0")].

The retained coefficient means, singleton projections, and canonical pair projections are, respec-
tively,
E[h:(0)] + E[g-(0,0")],

hy(0) = E[hy(O)] + 2¢,1(0),
gT‘(07 Z) - E[QT(O, O/)] - gr,l(o) - gr,l(z)'
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For every r,r’ € {0,1}, the retained ordered quadruple of population contractions is defined by
hy X hyr = E<hr(01)a hr’(02)>7
hy X g = E<h7’(01)7 gr’(027 O3)>7
gr X hpr = E(g;(01, O2), hys (O3))

Gr X G = E<g7'(017 02)7 gT'(O37 O4)>7

where O1, Oz, O3, 04 are independent with law P.
For each candidate constant ¢ € R, set

he = hg — chyq, Je = go — Cq1.

For n > 4, use the block size s, = |n/2] and the two deterministic blocks Z;,Zy of Definition 20.
Define

Zy(c) = %gh6(02)+=?m(&z—1) jzé; 9:(0;, 05), be{1,2}.
1€1Ly, 2, b
i

The retained sample output is the single function ¢ — W(c), given by
W(c) = (Z1(c), Z2(c))
1
= 2 Z<hC<Oi)7hC(Oj)>

n ey
J€ELs
1
+ 2lon—1) Z (he(0s), 9:(04, Oy))
1€l
G k€T, j#k
1
t S Z (9¢(0i, O;5), he(Ok))
s2(sp—1) &=
i,J€L1, i#£]
k€els

1

LT > (9:(04:0;), 9e(Or, On)).
nATn ijEL, i#]
kIET,, k#l

For n < 4, its defining value is
W(e) = 0.

The two mixed affine-coefficient contributions are retained through their sum in W(c).

The conventions in Algorithms 3 and 4 use the same one-based blocks Z1,7Z>. In the mean
calculation, Ti,i, denotes the procedure’s main cutoff Ty, while T]i-][1C denotes its increment
cutoff T; for 1 < j < L. Thus the two cutoff families and the two block scores have distinct
names without a positional shift. At the public selections, the coarse rank is J = M and the
multiresolution fine rank is 2%J = K.

For clarity about the symmetric pair convention, write o = (x,a,y) and z = (2/,d’,y). For
a correction function G and cutoff T', define its signed, symmetrized contribution by

kg relo,z) = [Fr(2)aG(z, 2" ) {lr(y') — ca'} + Fa(a')d' G2, 2){lr(y) — ca}] .

1
2
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The single-record contribution is

he(o) == Fun(z)a{lr,(y) — c}-

In the single-correction branch, g. := k1, 1y,c. In the multiresolution branch, using the incre-

ment indices of Algorithm 1,
L

9e = ki1, To.c + Z kp; ;e
j=1
The affine coefficients in Algorithm 4 are thus hg = h¢le=0, h1 = hele=0 — he|e=1, and the
corresponding two coefficients of g.. Symmetrization preserves the ordered-pair average because
that average contains both orientations of every distinct pair.

The four contractions in Algorithm 4 retain the single—single, single—pair, pair-single, and
pair—pair contributions separately. Their independent-record arguments match the four finite
sums defining W(c). Both orientations of the mixed contribution are retained, including their
dependence on the two affine coefficients.

B.2 Original-mean bias

The population calculation separates a weighted effect contrast, a baseline approximation term,
and clipping tails. To specify the latter explicitly, let A denote Lebesgue probability measure on
[0, 1], and define the conditional clipping discrepancy and its unconditional conditional mean by

dar(z) =Epllr(Y)-Y | X =2,A=ad], rr(z) = ep(z)o1 r(z) + {1 — ep(x) }do,1(2).

These quantities are defined up to A-almost-everywhere equality; their integrated contributions
use that convention. Under the mean handle’s conditions, the clipping-tail remainders for the
two branches are

1
Tongle i= /0 Far(2) [ep(2)001, () — exc (2)rmy (2)] dA(x),
1 L
Tinulti ::/0 Fu(x) |ep(x)drm, () — (Marep)(@)rpy (z) — > _(Djep)(@)rr; (z) | dA(z).
J=1

Here (Djep)( fo (z,2)ep(z) dA(2), and the increment indices follow Algorithm 1. Each
remainder is mdependent of the candidate constant.

The retained mean in Algorithm 4 therefore identifies the baseline approximation contribu-
tion through (ep — ex)mo, p, while the clipping remainder records the outcome-tail contribution
at each selected resolution. The public bound B in Algorithm 1 aggregates these terms. The
next statement controls that bound uniformly over the candidate constants and relates the score
mean to heterogeneity.

Lemma 2. [lem:original-score-mean-ledger| (Original score mean bounds)  Let
v = (p,«, B,7) be an admissible tuple and P € M,, as specified in Definition 1, and let
n > 4 be an integer. Use the explicit score ledger’s coarse rank M, fine rank K, corrected block
scores Zy(c), and deterministic bias bound B.
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Let \ denote Lebesgue probability measure on [0,1], and define the projected propensity and
its associated weight by

ex(x) = (Ilgep)(z), wi (z) = ep(z)(1 — ex(2)).

Define the population heterogeneity distance by

d(P) = ( /0 1 [Tp(x) - /0 L (2) d)\(z)r dA(x)>1/2.

For every block index b and every ¢ € R, Zy(c) is integrable under the original independent-
record law P®™. Its population mean is

0p(c) = Epsn[Zy(c)].

For every block index b and every ¢ € R with |c| < 3,

Furthermore, if P € Hy(v) as defined in Definition 2, then for every block index b and every
co € R satisfying Tp(xz) = ¢ for all x € [0, 1],

100() 2 > —-d(P) — 16M~ — B,

<B
- 16

)

Op(c) — /0 i) (7o(x) = ) P () dA(w) |

10p(co)ll2 < B

Proof of Lemma 2. 1. Fix a block index b. The clipped outcomes, treatment indicators,
histogram features, and histogram kernels are bounded measurable functions for every
fixed choice of the public ranks and cutoffs. In each branch of Algorithm 1, Zy(c) is a
finite linear combination of products of these functions. Consequently, for every ¢ € R,

[12@Ire <oe,  op(e)= [ z)aro

The mean calculations below have the same right-hand side for both blocks.

2. The ranks in Algorithm 1 are positive powers of two, and the definition of the fine rank
gives
0< M<K, M| K.

Indeed, the dyadic exponent of K is at least that of M, so their quotient is an integer
power of two. The cutoffs satisfy

Thy>1, T;>1 (1<j<L)

in the branch where the increment cutoffs occur.

We record the histogram identities needed for the mean calculation. For every positive
integer J and measurable integrable function f : [0,1] — R, define

1
coef 7 (f) = /0 f(z)Fy(x)d\(z) € R7.

45



The cells in Definition 19 partition [0, 1], with the stipulated convention at the right end-
point, and each has measure 1/J. Thus, for z € I 4,

(I f)(z) = J/I. f(z)d\(z), (coefJ(f))j = \/j/l f(z)d\(z).

In particular, if ¢ € [0,00) and |f| < ¢ almost everywhere, then

J
‘(coefJ(f)).’ < £ || coef 5 (f)]|3 §Zc =2

J

Hence
| coet s ()12 < c.

Cell averaging also preserves almost-everywhere bounds and constants.

For a function f with Holder exponent s € (0,1] and Holder constant at most 20, the
diameter of a cell gives, for x € I; ;,

@) — (I f)(@)| < 7 / F() = F(2)] dA(2)

I s

< 20J/ |z — z|° dA(z) < 20J .
I

.7
If M | J, the fine cells partition each coarse cell. Averaging their integrals therefore yields
My (AL f) =Onf, AL f) =11
Moreover, the support of II;(x, z) places z and z in the same coarse cell, so

y(x,2)Fa(z) = (2, 2) Fpr(2).

For a bounded measurable function ¢pq : [0,1] — R and a measurable integrable function
©int : [0, 1] — R, Fubini’s theorem consequently gives

1,1
coefM(godeJgomt)—/o /0 obd () (2, 2) ot (2) Far(z) dA(2) dA(z)

1 1

= [ )2 [ [ 10 x| ixe)
0 0

= coef pr ((IL7¢bd)Pint ) -

The double integral is absolutely integrable because g, the kernel, and the features are
bounded.

. For every positive integer J divisible by M and every ¢ € R, define the original mean

vector )
9(1)311%(0) = coefp(ep(1 —Tlyep)(Tp — ¢) + (ep — Iljep)mo p) -

Also define the weighted effect vector

03" (c) = coef p (wi (p — ¢)).
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Their difference at the fine rank is
Hopfilg((c) — 03" (c) = coef s ((ep — ex)mo,p).
Idempotence and the self-adjointness identity established above imply
i(ep —ex) =0, CoefM((ep —6K)HKTTL()7P) =0.
Subtracting the latter zero vector gives the residual identity
coefrr ((ep — ex)mo,p) = coefar((ep — ex)(mo,p — Hgmo,p)).

The smoothness restrictions in Assumptions 3 and 4, together with the Holder estimate
above, give
\ep—eK\ < 20K, |m07p—HKm07p| §20K_’B.

Since S = a + B in Algorithm 1,
|(ep — ex)(mo,p —Hgmop)| < 400K %,
Applying the coefficient norm bound proves, for every real c,
1635 (0) — 0 ()]l < 400K,
. First consider the single-correction branch of Algorithm 1. We derive the mean identity

for any positive J divisible by M, so that it can also be used at successive ranks in the
other branch.

Use the clipping function 7 and the score formulas defined in Definition 21. For T" > 1,
x € [0,1], and a € {0,1}, define the arm-specific and pooled clipping remainders by

) (x) = /R (= tr() Qur(dy | 2), 1) = ep(@)rid (@) + 1 — ep(x))ri(z).

At a covariate where the integrand in an arm-specific integral is nonintegrable, assign that
integral the value zero. The moment restriction makes these integrands integrable for
almost every covariate.

Indeed, admissibility gives p > 1, and
lyl <1+ [ylP.

Thus Assumption 8 supplies integrability of the original outcome in each conditional arm
almost everywhere. For |y| < T, the clipping remainder vanishes; for |y| > T,

ly —Lr(y) < |yl = |ylPly|* P < |yPT P,

Integration therefore gives, almost everywhere,

A @I <7 [ 1P Qup(dy | 2) < 10717,
R
Taking the propensity-weighted average yields

lrr(z)| < ep(z) 10T17P 4 (1 — ep(z)) 10TH7P = 10717,
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For ¢ € R, define

mark

Pe (€)= mop(x) +ep(x)(Tp(r) — ).

The conditional arm means specified in Definition 1 give, almost everywhere,

Epilr(Y)—cA| X =z] = E}?rk(x) —rp(z),

Ep[A(br(Y) —¢) | X = 2] = ep(x) (mo,p(x) + mp(x) — c — i (2)).

By Definition 20, s, > 2, and each block contains s,, records and s,(s, — 1) ordered pairs
of distinct records. Identical distribution cancels the single-record normalization, and
independence cancels the ordered-pair normalization. Conditioning and Assumption 1
consequently give

E pen [Hy 1(c)] = coef (ep(map +7p — c)) — coef py (epr(Tl)),

Epen [Up 11, 7(c)] = coef (GPHJfIgjirk) — coef s (€PHJTT).

Self-adjointness moves the projection in the first correction term:
coefM (epﬂjff)?grk) = coefM ((H]@p)fg}grk) .

The resulting original-outcome difference is exactly

coef ps (ep(moJa +71p—c)— (Hjep)fgfgrk)
= coef s (ep(l —1Iljep)(tp —¢) + (ep — HJeP)mO,P) = Qopr,il}g(c)-

Define, for these J and T,

G?i}(T) = —coef s (epr(Tl)) + coef ps (epHJrT).
We have proved the exact identity

E pen[Hyr(c) — Uyt r(c)] = 0375 (c) + 055(T).
Since 0 < ep < 1, and cell averaging preserves the almost-everywhere bound on 77,

e pr(Tl )| < 107'P  almost everywhere, lepILyry| < 107177 everywhere.

The coefficient norm bound and the triangle inequality give

0B (T2 < | CoefM(ePT‘(Tl))lb + || coefar(epIlyrr)|l2
< 107'P + 107 P = 2077,

In the single-correction branch, take J = K and T = Ty. Combining this estimate with
the original-mean error bound gives

16p(c) = 05 (c)l2 < 11677 (c) — OE (e)llz + 105% (To)ll2
< 400K % + 20T, " = B.

This calculation applies to every c € R.
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5. Now consider the multiresolution branch. Because M and K are ordered powers of two,
the increment chain in Algorithm 1 satisfies

L = logy(K/M) € N, Ro = M, R; =2R;_1, Ry =2"M =K.

For a measurable integrable f : [0,1] — R, the action of its increment kernel is

/ Dy(w,2)/(2) AN(z) = (g, f)(@) — (g, (@), 1<) <L.
Linearity of the ordered-pair score gives
Ub.p; 15 (¢) = Up1ig, 1, (¢) — Upig,_ .1;(c)-

The exact single-correction identity established above applies at both ranks. Also, sub-
tracting the definitions of the two tail vectors gives

Htaﬂ ( ) — 0}5“}3] (Ty) = coefpr(epDyrr; ).
Consequently,
]EP@n [Ub,Dj,Tj (C)] = 0(;11%] 1( ) - 92{1}% (C) - coefM(eijrTj).
The original means telescope:

L
> (6 (0~ 035 (©)) = 0350 — 6% c).
7j=1

Taking the expectation of the multiresolution score therefore yields

L

Op(c) = 0% (c) + 033, (To) + > coefyr(epDjrr,).
j=1

For each increment, self-adjointness at its two ranks gives
coefyr(epDjrr;) = coef ((Djep)rTj) .
The propensity Holder estimate and R; = 2R;_1 imply

|Djep| < |lep — g ep| + |ep — 1R, _,
< 20R;® + 20R; ) < 40R:°, = aj.

Together with the pooled tail bound, this gives
[(Djep)rr,| < 10ajTj17p almost everywhere, | coef pr(epDjrr; )|l < 1OCLJT1 P,
Hence the complete tail vector satisfies

L L
etall TO + Z COGfM ePD ’r’T ) S 20T01_P + 10 Z ajj-'jl_p.
J=1 2 =
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Combining this with the original-mean error bound proves

L
10p(c) — 03 (c)l|2 < 400K 5 + 2075 P + 10 " a,;T; P = B.
j=1

When L =0, K = M, both increment sums are empty, and the same identities reduce to
the single correction at rank M. Thus, in either branch, we have established for every real
| \

. Fix now ¢ € R with |¢| < 1/2, and define

Fe(z) = (Myp)(x) —¢, 05" (c) = coefar (wi fE).-

By Assumption 2 and preservation of bounds under cell averaging,

b <epl)en() €3 0<u(e) = ep()(1 — ex(a)) < ox.

<B.
2

1
Op(c) - /0 wie(@) (rp (&) — ¢) Far () dA(x)

Since ex is constant on each fine cell,
(Hgwr)(x) = ex(z)(1 — ex(z)).

For every real number in [1/4,3/4], the product with its complement lies in [3/16,1/4].
Indeed,

3 1\ (3 1 1\?
eK(l—eK)—m:<eK—4> (4—€K>ZO, 4—61((1—6[():(6[(—2) ZO.

Projection nesting and preservation of bounds now yield

3
Mywg =y (Hgwk), 6 < (Mywk)(z) <

=

Define the coarse-cell average weights by
wj7M:M/ wg (x) dA\(x), jed{l,...,M}.
I m

The function ff:,eg is constant on each coarse cell, so the coordinate formula gives

(65" (c)), = @i (coefar () ;0 @i = 6

Squaring and summing proves

w 3\’ ce
I 15 > (35 ) Neoetar(EDIE

and therefore 3
165" (@ll2 = {5l coefar (/EL2-

The effect cap in Assumption 7 also gives the bounds used to integrate these vectors:

1
Myrel <50 IfBel <1, lrp—d <1
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7. To compare the unweighted coarse coefficients with heterogeneity, define

1
@) =) -, o= [ o) d\@).
0
Preservation of constants and cell integrals gives

B = J50 coefr(JEY) = coetar (F5D).

The histogram coordinate formula reconstructs the projection:

(M fEe) (@) = (coefar (fBE), Far(2)) -

Integrating this identity against fraw gives

/ FE () (Hag £52) () d () = || coefar(FEY)[2.

Disjointness of the cells and their measure 1/M likewise give

1 M
| @ axa) = 3 (eoetar(52))7 = [ coetar(EIE:
j=1

Expanding the squared projection residual consequently proves the energy identity
1
2
[ e ane) = leootu(EDIB + [ (@) - (M) axe).
0

The Holder estimate applied using Assumption 5 gives
|fES () = M fE) ()] = |7p(2) — (Marmp)(2)] < 20M 7.
Since A is a probability measure,
1
/ ( raw HMfraw) d\ < (20M77)2'
0
On the other hand, expansion around the mean gives
1 1
/ (tp(x) — ¢)? d\(z) = / 7p(x)? d\(x) — 2c7p + 2
0 0
= d(P)*+ (7p — ¢)* > d(P)>.
Combining these displays yields
2
A(P)? < | coelar (M3 + (20M )% < (] coefnr (f550)1l2 +20M )
Both sides inside the last square are nonnegative, so

d(P) — 20M ™ < || coef pr (£ o
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8. The difference between the weighted effect vector and its coarse-effect approximation is
03 (c) — 05" (c) = coef s (wi (Tp — Mnr7p))-
The weight and Holder bounds imply
9

|lwg (z)(Tp(x) — (TTp7p)(2))| < 6 20M 77 = %M*V.

Thus 45
163 (c) — 65" (c)ll2 < <M
The triangle inequality, together with the diagonal and distance bounds, gives
3 _ 3
= (d(P) — 20M7) < ] coefar (53
< 195" (e)ll2
45
<0 () + M.

Since 5 15
2204+ — =1
16 0+ 1 5,

we obtain the weighted separation estimate
3
T5d(P) = 15M ™7 < |1 (¢) 2.

9. To transfer this estimate to the score mean, write
0p'(c) = 0p(c) — (0p(c) — 05 (c)).
The triangle inequality and the established mean-error bound give
105" ()ll2 < 10p ()2 + 10p(c) — 05 ()2 < 0p(c)2 + B.

Consequently,

[6p(0)l2 > +-d(P) ~ 1M — B> >d(P) ~16M ™" - B,
where the last inequality uses M =7 > 0.

10. Finally, let P € Hy(v), as specified in Definition 2, and let ¢y € R satisfy 7p(x) = ¢o for
every x € [0,1]. Then

1
0% (co) = /0 wi (z)(tp(x) — co)Fyp(x) dA(z) = 0.

The mean-error bound was established for every real candidate constant. Applying it at
co therefore gives

10p(co)ll2 = [10p(co) — 5" (co)ll2 < B-
All calculations apply to either block, which completes the proof.
O

The mean bounds supply the population distinction used by the test. Under a constant
effect, evaluating at that constant gives a score mean of norm at most B. Under heterogeneity,
every admissible candidate constant has a score mean bounded below by a multiple of d(P),
after accounting for coarse approximation and original-mean bias. Uniformity in the candidate
constant is what makes these bounds compatible with profiling.
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B.3 Singleton, pair, and cross-level covariance bounds

The singleton projection in Algorithm 4 combines the centered single-record contribution with
twice the pair-kernel singleton projection. Its canonical pair projection retains the component
centered with respect to either record. These two components have separate public bounds, L1
and Lo, in Algorithm 1.

For the multiresolution construction, both bounds aggregate the main correction and every
retained increment. In particular, L; contains the sum of the increment-specific smoothness
and clipping contributions, while Lo contains the sum of their rank-weighted second-moment
bounds. The squared sums in
Li 213

s s(s—1)

retain the cross-level contributions within each component. The covariance statement below
controls both affine coefficients and their covariance in arbitrary, potentially different, directions.

An,v =

Lemma 3. [lem:original-score-covariance-ledger]| (Original score covariance bounds) Let
v = (p,a, B,7) be an admissible tuple of moment and smoothness exponents, and let P € M,,
as specified in Definition 1. Let n > 2 be an integer. Write the affine block score as

Zy(c) = Zpo — cZp -

Under the independent-record sample law P®", for every evaluation block b and every u € RM
both uTZb70 and uTZbyA are square integrable and satisfy

Varpen (u” Zy,0) < Anpllull3,  Varpen(u! Zy.a) < Anollull3.
Moreover, for every evaluation block b and every u,z € RM
|COVP®n (uTZb’(), ZTZ(LA) } S Anﬂ,”uHQHZ”g.

Proof of Lemma 3. 1. Suppose first that n < 4. Since n > 2, the zero-score convention in
Algorithms 1 and 3 gives
Zpo = Zpa =0, App = 0.

Both scalar coefficients are square integrable, and their variances and cross-covariance
vanish. This proves all the asserted bounds in this case.

2. Henceforth n > 4. Use the ranks, cutoffs, and ledgers of Algorithm 1, and the blocks of
Definition 20. In particular,

s=sp,=1|n/2] >2, M>0, K>0, M|K, Ty > 1,
and, in the multiresolution branch,
R; =2/ M, M | Rj_1, T;,>1 (1<j<L).

The divisibility follows because the selected ranks are powers of two and K > M.

Fix u € RM. Write

O =1[0,1] x {0,1} x R, 0; = (X;,A;,Y;) € O,
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and let O, O’ be independent records with law P. For = € [0, 1], define the scalar histogram
feature by

fulz) = uTFM(a:).

The disjoint histogram cells in Definition 19, together with the uniform covariate law, give
1 M
| gl e =30 = i ELX = ful
j=1

Use a coefficient selector r € {0,1}, with

For every real cutoff T' > 1, define

tr(Y (o)), =0, 2
m, = Vi = 32777, e 0.
7T(O) {A(O), r = 1, r ¢

Thus Vi, = Vg and Vr, = Vj. For a pair kernel G from the score construction, define
&rulG, T](0,0") = fu(X(0))A(0)G(X (0), X (o)) m;.1 (o),
éEulG,T)(0,0") + & 4G, T (0, 0)

Py ulG,T)(0,0") = 5 , 0,0 € O.
The selected scalar single-record and pair summands are
hru(0) = fu(X(0))A(0)my 1, (0),
— P, Uk, Tpl(0,0), single-correction branch,
grau(0: )= — Py U, Tol(0,0) i Py (0,0'), multiresolution branch.
j=1

Here A(0)? = A(0), so the r = 1 single-record summand agrees with the treatment coeffi-
cient. Package these summands into

hyu(0) + By (0)
2

kr,u(oa 0/) = + gr,u(oa O/)-

All these functions are measurable and bounded for the fixed finite tuning, hence square
integrable.

For either block, symmetrization preserves the ordered-pair sum, and each index occurs
s — 1 times in each position. Consequently, the coefficient definitions in Algorithm 3 and
the score formulas in Definition 21 give

1
T f E : E § . .
Zcoe hru Z S— 1) gru O’L?O ) (S— 1) P kr,u(Oqu)-
zGIb 1,JE€ELy 1,7€L
i#] i#]

Empty increment sums have value zero throughout.
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3. We first establish the variance identity for this pair-average representation. For any mea-
surable symmetric square-integrable kernel .77 : ©O? — R, define

H =El#0,0)], #V(o)=E[H# (0,0 — A,

A (0,0) = (0,0 — A — #V(0) — 1) (),

and
1

I H(0;,0;).
8(8—1) i’j;:b ( ])
i#]

A (H) =

Conditional integration gives
El#M(0)] =0, E[#?0,0)]0]=Ex?0,0)|0]=0.
Expanding the square of # = J + #1) + ) + 2 and integrating therefore yields
E[#(0,0)% = 72" + 2E[#D(0)? + E[#?(0,0').

Indeed, the two singleton terms have zero product expectation by independence, and their
products with the canonical term have zero expectation by conditional integration.
Counting the occurrences of each singleton term gives
— 2
() =K =3 HD(00) + o (#P).
S
1€y

The singleton sum has variance

2 4
Var| 2 WoN ) =2 (1) )
ar | = Z A2V (0;) ~ Var(2#)(0))
i€y
For distinct indices within each pair, conditional centering and independence imply
E[(0,0')], (i'.4) = (i.4) or (5,4),
0, otherwise.

Cov (%(2) (Ol, O]), %(2)(02"7 O]/)> = {

The zero case includes pairs sharing exactly one index: integrate first in a coordinate that
occurs in only one pair. There are s(s — 1) ordered pairs and two contributing ordered
pairs for each of them. Thus

2
s(s—1)

The same conditional-centering argument gives

Var (o, (# ) = E[2?(0,0')?).

2
§ WO, (2) —
Cov S W4 (()Z), szb(if ) 0.

i€y

Each evaluation block has marginal law P®* under P®", so

4
Va.rp®n(r52{b(%)) = g Varp(%”(l)) + 3(3 — 1)

95



4. We next bound the singleton channel. Admissibility gives 1 < p < 2. For T' > 1, clipping
satisfies the pointwise bounds

ly — Lr(y)| < |y[PT' P, lr(y)? < |y[PT?P.

Integrating under the conditional moment restriction in Assumption 8 gives, for each
treatment arm and almost every covariate value,

[t ) Quetay

<107, / lr(y)* Qa.p(dy | z) < 10777,
Define the conditional mark mean, for x € [0, 1], by

i, 1(2) = epl@) [ wor(e1,) Qualdy | 2) + (1= ep(o)) [ mer(e,0,) Qupdy | o).
The preceding bounds and 0 < ep < 1 imply
E[mor(0)? | X = 2] < 10T*7? < V.
For the treatment mark,
IE[ml,T(O)2 | X =z]=ep(x) <1< Vp, my r(z) = ep(x).
In particular, for both selectors,
Elmr(0) | X =a] < Vi, [fnr(z)| < Vi almost everywhere,

where the second inequality is conditional Cauchy—Schwarz.

Since |A| < 1, the single-record summand obeys
hr,u(0)2 < 2fu(X)2mr,To<O)2~
Conditioning on X and using the feature isometry yields

Elhru(0)’] < 2Vo|lull3 < Billull3,  Bn=2vVo.

5. For any selected projection or difference kernel G, and any integrable function ¢ : [0, 1] —
R, use the operator notation

1
Go)o) = [ Glaa)ola') o
0
Nested histogram cells imply

G(SL‘, ZL‘/)fu(fL‘/) = G(IE? x,)fu(x)

for G = Ilk, 1), and for every G = D;. Integrating the two symmetrized legs separately
therefore gives

E[Z[G, T](0,0')] = %fu(X (0)) [A(0)(Gmy. 1) (X (0)) + my.7(0)(Gep) (X (0))] -
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For a positive histogram rank J,.x divisible by M, cell averaging gives

|HJauxﬁr7T| S \% V ’ |]'_‘[Jauxep| S 1

Consequently,

‘E[‘@Tau [HJaux’ T](07 O/)] ‘ §

NI (VVr + Imrir(0)])

N | =

Using
1
L (V7 4 mer(o)l) <

and then conditioning on X, we obtain

(Vr +m,.7(0)?)

l\D\H

[{E Py J(O,O’)IO]}Z} < Vrllull.

The augmented kernel has singleton projection

hr,U(O) - E[hr,u(O)]
2

k(o) = + 944 (0).

Centering decreases second moment, so the triangle inequality in Lo(P) gives

K i) < /ElAalO)] + 2, B[ (Blgna(0,01) | 01

Varp(k{)) = [k

U

Here

because its mean is zero.

In the single-correction branch, the projection estimate with Jyux = K and T = T} gives

E[{El9:0(0,0) | O] < Bngicllul,  Byaimgie = v/Vor
It follows that
4V&rP(kq(~,1u) < (Bn + 2Bg,single ’UH2 = 4\/‘70 |U”2 16\/‘70 |U”2 = Lz”“”z-
. In the multiresolution branch, define

so = min{«, 8,7} € (0, 1], Jmean(x) = mo p(x) + ep(x)Tp(z), x € 10,1].

The smoothness and boundedness restrictions in Assumptions 2 to 7 give

| fmean (2)] < 2
and
| fmean (%) — fmean(2)| < [mo,p(2) —mo,p(z')| + lep(z)| |Tp(z) — 7p(2")]
+ lep(z) — ep(a’)| Irp(2')]
< 20|z — 2'|? 4+ 15|z — &Y + 20|z — 2'|*
< 55|z — o/|.
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For « = 2/ both sides vanish; for 0 < |z — 2’| < 1, the last inequality follows because each
exponent is at least sg.

To apply the histogram approximation bound with constant 20, define

~ 20
fmean(x) = %fmean(l')-
Then m
||fmean||oo < % < 20, |fmean($) - fmean($/)| < 20|$ - x/|80‘

Averaging over the histogram cell containing z, whose diameter is at most J_L, gives, for
every positive integer Jaux,

‘HJauxfmean(x) - fmean(x” < 205,
Thus, for 1 < j < L,

551 -
’Djfmean(xﬂ = % ’Hijmean(x) - Hijlfmean(l')‘

99 —5 —5 —5
<2 (2085 + 20R; %) < 110R;.

For T > 1, define on all of [0, 1]
tT(CE) = fmean(ﬂf) — HO,T(‘T).

The conditional mean versions in Definition 1 imply, almost everywhere,
tr(e) = () [ o= @)} Qurldy | )
L= ep(@)} (= tr)} Qo.rldy| 2).
The clipping-tail estimate therefore gives
Itz |l n) < 107177, |Djtr, (z)] < 20:/”].1—1’.
For the propensity, the same cell-averaging argument gives
[ auep(x) —ep(z)] < 2055,

hence
|Dj€p(1:)‘ < QORJ»_a + QOR]-__OCl < 40Rj__al = aj.

Combining the smoothness and tail bounds yields
|Djito 7, (2)| < 110R;®) + 20T 7% = dj.
Substitution into the conditional pair formula gives the outcome-coefficient envelope

[E[P0.ulDj, Tj)(0, O] < S1fu(X ()] () + ajlmor, (0)]) -

N
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Since
(d +a]|m0T’) (d2+am0T)

conditioning on X gives

2 1
E[{E[Z0.[D;. T;)(0,0) | OF] < 5(d3 + a2Vy) [ul}.
For the treatment coefficient, my, =ep and \m17Tj| <1, s0
|E[21,u[Dj, Tj](0,0")]| < aj|fu(X(0))]-

Applying the same square-envelope inequality with constant term 2a; and zero mark term
yields
2
E[{E[#1,4[D;, T;](0,0') | OF] < 202|ul}.

All a;, d; are nonnegative and V; > 1. The two coefficient estimates fit the common bound
because

1
5(d§+a§vj)g{Q(deraj\/vj)}Q, 2a7 < {2(dj + a;+/V})

Define the nonnegative increment sum and conditional-pair budget by

L
= Z(d] + a; \/V])7 Bg,multi = \/VO + 28inc.
7j=1

The initial projection estimate at rank M, followed by the triangle inequality for the finite
increment sum in Lo(P), gives

L
[Elgru(0.0") | Oll| 1, py < VVollullz + D 2(d; + aj/V)llullz
j=1

= By mutil|u/|2-

This includes L = 0, when the sum is zero. The singleton estimate for the augmented
kernel now gives

4Varp(k1(n2) < (Bh + 2Bg,multi)2Hu”%
= (4\/ VO + 4Sinc)2||u’|%

2 2 _ 12 2

< (16\/%4‘ 851110) Hu||2 = Ll”“”?'

. We next bound the canonical channel, again treating the two branches separately. The
definitions of the projections give

kr,u == E[hr,u(O)] + 9rus
and cancellation of the single-record terms gives

k:gg(o, o) = gﬁ?u(o, o) almost everywhere.
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The pair-energy identity therefore implies
Ek{)(0,0')] = [952 (0,0
< G2 + 2E[g{Y)
Elgr.u(0,0)?.

(0)?] + E[g{2)(0,0')?]

To bound this raw pair energy, the histogram kernels have exact row identities

1
/ HJaux(x7$/)2 dl‘/ = Jaux (Jaux c N7 Jaux > 0),
0

1
/ g, (z,2")g,_, (z,2") de’ = Rj_1,
0

and hence
1
/ Dj(x,:v')Q dx' = Rj + Rj_l - 2Rj_1 = Rj—l (1 <j< L).
0

The first identity follows because a projection row equals its rank on one cell of recip-
rocal length. For the cross-product identity, the finer cell lies inside the coarser cell, so
integrating their product gives the coarser rank.

Conditioning on the covariate of O, the mark bound gives, for every selected G, T,
1
E[G (. X(0)Pm,r (O] < Vi [ Glaa'?do
0

Thus, integrating first in O" and using A(0)? < 1,
E[éar7u[HJaux’T:|(O7O/)2] < JauXVTE[fu(X)2] = JauXVT||U||%7
E[&.u[D;, Tj](0,0')’] < Rj_1Vjul)3.
Symmetrization satisfies

/\2 / 2
P, 4[G, T)(0,0)? < &rulG, T)(0,0) ;gr,u[G,T](o 0

The two legs have equal integrated energy under P ® P. Consequently,
E[Zr u[ll s TNO, 0")?] < Jaux V|3,
E[2,u[D;, Tj)(0,0")%] < Rj_1Vi|lull3 < R;Vjllull3.
In the single-correction branch, this gives

E[k2)(0,0')?] < Elg,.(0,0')?]
< KVpllull3

< (4VEKW) ”UH2 =13 HUHZ
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In the multiresolution branch, the triangle inequality in Lo(P ® P) gives

L
lgrullLoPepy < | VM Vo + Z VRV | ulf2-
j=1

Every summand is nonnegative, including the empty-sum case. Therefore
2

L
E[£2)(0,00?] < | VMVo+ Y VRVi | ull3
j=1
- 2
L

4 VMV +Y VRV ul3
j=1

IN

= L3|ull3.

8. Apply the pair-average variance identity to k,,. Since s > 2, both sample factors are
positive, and the two projection estimates imply

1 2

Varpan (u” Z55) = *VarP(kﬁ,u) + mE[kﬁi(QO')Q]
L1 213 9
H [ +S(S_1)HUH2
:An,vHu”Q‘

The finite-sum representation also gives
TZcoef e LQ(P®H).
Taking » = 0 and r = 1 proves square integrability and the two variance bounds.

9. Finally, the covariance ledger is nonnegative:

L3 2L3
App="2+-""2->0 >4
e s +s(s—1)_ (n > 4),
and its value is zero for n = 2, 3. For arbitrary u, z € RM, Cauchy-Schwarz for the centered
square-integrable coefficients gives

|Covpan(u' Zyo, 2" Zy,4)| < \/Val"p®n ul' Zy0) \/Varp®n(zTZb,A)

< VAnsllul3 y/Anol213
= (K lullll=]l2

= Anollull2]l2]2-

The square-root simplification applies also when either direction or the ledger is zero.
O

The directional form gives a common covariance bound for the outcome coefficient and the
constant-effect coefficient. The mixed bound retains their dependence within a block, including
the dependence contributed by the different correction levels. Independence between the two
evaluation blocks then provides the setting for the cross-block profiling statement.
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B.4 Simultaneous affine profiling and calibration

The profiling multiplier C' = 128 and the population mean 6p(c) were introduced with Theo-
rem 1. The following bound applies to the entire interval of candidate constants on one measur-
able event.

Lemma 4. [lem:uniform-affine-profile-bound| (Uniform affine profile bound) Let v =
(p, o, B,7) be an admissible public tuple as in Definition 1, and let n > 2 be an integer. For
every P € M, consider the explicit affine score construction, with block scores Z1(c) and Za(c),
coarse histogram rank J., and public covariance ledger Ay, .. Define the score inner product and
its population target by

W(e) = (Z1(c), Za(c)),  Op(c) = Epen[Z1(c)].

The event on which, simultaneously for every ¢ € [—1/2,1/2],

[W(e) = 18p(e) 3] < 128 { y/Rus 10P()ll2 + Ve A }

is measurable and has probability at least 0.9925 under P®™. Moreover, if Ap, = 0, then P®"-
almost surely, simultaneously for every ¢ € [—1/2,1/2],

W(e) = [l16p(0)]3-
Proof of Lemma 4. Fix an admissible v, an integer n > 2, and P € M,,. Write
u= P®", M = J..
All expectations below are under pu.

1. If n < 4, then n € {2,3}. The construction in Algorithm 1 gives, for every sample and
every c € R,

Zi(c) = Za(c) =0, Op(c) =0, W(e) =0, Apy=0.

Consequently, the asserted profile event is the entire sample space, with probability one,
and the equality assertion holds for every sample. Henceforth suppose n > 4.

2. Define the profile discrepancy and its simultaneous event by
Fonor(€) = [W(e) — 18p()3] — 128 (/B 196 ()]2 + VT Ay )

Gprot = {Fprof(c) < 0 for every c € [-1/2,1/2]}.

For fixed ¢, the discrepancy is a measurable function of the sample. For each fixed sample,
it is continuous in ¢, because the scores and their population means are affine. Choose a
countable dense set with

Cdense c [_1/27 1/2]7 Cdense = [_1/271/2]

Continuity gives

gprof = m {Fprof(c) < 0}

c€Cdense
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Indeed, for each sample, the set where the discrepancy is nonpositive is closed in the
profiling interval. Thus G,.f is measurable.

We also record the positivity needed for the tail estimates and the zero-ledger assertion.
The public formulas in Algorithm 1 give

s=sp=[n/2]>2 ~ M>1, To>1, Vo=32T3 " >0.

In the single-resolution branch, L; = 16+/Vjp. In the multiresolution branch, the positive
ranks and cutoffs give

a;j >0, d;j >0, V;i>0 (1<j<1I),

and hence
L L
> (dj+a;\/V5) 20, Li=16/Vo+8> (dj+a;\/V;) > 161/ > 0.
i=1 =t

These inequalities include the empty-sum case L = 0. In either branch,

L3 2L3 L3
Apy=—L 2_>2l 5.
’ s s(s—1) s

Together with the small-sample branch, this establishes, for admissible v and n > 2,
Apw=0 = n<4
The zero-ledger assertion therefore follows from the pointwise equalities in the first case.
. For b € {1, 2}, define the affine coefficients by
Zpo = Zp(0), Zv.a = Zp(0) = Z(1), Zy(c) = Zpo —cZpa (c€R).
The common block-mean identity supplied by Lemma 2 is
EulZy(c)] = bp(c) (be{1,2}, ceR).

Define the population coefficients and centered coefficient errors by

Zo = 0p(0), Za =0p(0) —0p(1),
Ev.=2p, — Z, (be{1,2}, L€{0,A4}), Ev(c) = Epo — cEp a.
Linearity of expectation gives
EuZo.) = 2.,  Bu[E,] =0,
Op(c) = Zo — cZ 4, Zy(c) = 0p(c) + Ep(c).

Introduce the fixed population subspace

Sp =span{Zy, Z4} C RM.
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Its orthogonal projection prg, : RM — Sp is characterized by
prs, Vdir € Sp, Vdir — PI's,, Vdir € St (vair € RM).
For b € {1,2} and ¢,7 € {0, A}, define the bad events
Poo = {Iprs, Enolls > 40v/Ra}

Quy = {I(Er o)l > 40V Ay}

]:bad = U U Pb,L U U U QL,]

be{1,2} 1e{0,A} 1€{0,A} y€{0,A}

The coeflicients are measurable, so continuity of projection, norm, and inner product makes
all these events measurable.

. The square integrability and variance bounds in Lemma 3, together with the coefficient
means just computed, imply

Ey [<Vdirv Eb,L>2] = Var,({vair; Zp.)) < An,vHVdirH% (Vair € RM)-
Because Sp is spanned by two vectors,
dim Sp < 2.
Choose an orthonormal basis
Bp = {Vdir1s++ Vair dimsp ) € SP-

Parseval’s identity and the defining property of orthogonal projection give

EMH Prs, Eb,LH% = Z Eu<vdirapr3P Eb,L>2

vair€Bp

= Z EM<Vdir7Eb,L>2

vair€Bp

< (dimSp)Any <27, ,.

If Sp = {0}, the basis is empty and these sums equal zero. Markov’s inequality applied to
the squared projected norm now yields

Eullprs, Ep.l3 1
< _#lEFop 7OMN2 -~
HPoo) S —Hg00nn, = 800

There are two blocks and two coefficients, so the finite union bound gives

el U U P> D M(’Pb,L)g;m-

be{1,2} 1e{0,A} be{1,2} 1e{0,A}
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5. The coeflicients in the two blocks depend on disjoint sets of independent records, as spec-
ified in Definition 20 and Algorithm 1. Subtracting deterministic means preserves their
independence. Define their probability laws on R™ by

Vp, = |4 O Eb_Ll
For every ¢,7 € {0, A}, their joint law is therefore
pro (v, Eoy) ™t =11, @ gy
Choose an orthonormal basis of the ambient space,
Bamb = {31, -, vaasy € RY.
The directional second-moment bound from the preceding step gives

EMHELLH% = Z Eu<Vdir7 El,L>2 < MAn,v-

VdirGBamb
Square integrability and
[vair, 2) |2 < [VallZl203 (vair, 2 € RM)

justify iterated integration under the product law. Applying the directional second-
moment bound to the second coefficient, for each fixed vgi,, gives

E,(Ey,, Ea,)? = / / (Vairs 2)? dva(2) dv.. (va)
RM JRM

< / v Va2 dr o (vet)
RM
= An,v EMHELLH%
2
< MAZ,.

Since M > 1 and A, , > 0, Markov’s inequality gives

Eu<E1,w E2,J>2 < 1

< .
Q) = 1600MAZ, ~ 1600

There are four coefficient pairs, whence
4
pl U U Qo) X X w1550
1€{0,A} y€{0,A} 1€{0,A} 3€{0,A}

6. Combining the two union bounds yields

4 4 3

Fiad) < oo o= 2
iFoad) < 555+ 1600 = 100
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7. Fix a sample in Fy_ . By the definitions of the bad events,

|| prSP Eb,LHZ < 40\/ An,va ‘(El,w E27]>’ < 40v MAn,fu-

For every ¢ € R, the affine mean belongs to Sp. Orthogonal projection and Cauchy—
Schwarz therefore give

’<9P(C)7 Eb,L>| = |<9P(C)7P1"3P Eb,L>|
< |10p(A)l2 I Prs, Ep,.ll2

< 40\/ An,v HGP(C)H?'

Now take any |c| < 1/2. The mean-plus-error expansion is

W(c) = 110p(c)]13 = (r(c), Ex(c) + Ex(c)) + (Ex(c), Ea(c)).

For the linear term, the triangle inequality yields

2
(0P (c), Ev(e) + Ea(e)| < D (18p (), Enod| + lel [{8p (), Eva)])
1

b=
(2 4 2]c[) 40/ Ao 0P () |12
< 120\/Any |0p(c) 2.

For the quadratic term, expansion of the two affine errors gives
[(Ex(e), B2(e))| < [(E1,0, E2,0)[ + [¢] [(Ex0, E2,4)]

¢| [{E1,a, E2,0)| + [c|*|{E1,4, E2,4)]|
< (14 2Je| + |¢[*) 40V M A,

90\/ M Ay, =90VM A, ,.

IN

4;

Here |c|? < 1/4. Since both ledger terms are nonnegative,

(W (e) = 10p(c)[I3] < 1203/Any [|0P() |2 + 90V M A,
<128 (,/AW 10p(c)]|2 + \/MAM,) :

The sample was fixed throughout and ¢ was arbitrary in the profiling interval. Thus
Fi k():ad C gprof :

8. Finally, measurability of the bad event and the inclusion just proved imply

3 397
#(Gprot) = (Fiaa) = 1= i Foaa) = 1 = o5 = 7o = 0.9925.

Together with the measurable-event argument and the zero-ledger case, this proves all the
assertions.

O
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Simultaneous control permits minimization over the candidate constant within the same
event. Its fluctuation bound separates a term proportional to the population score norm from a
term involving the coarse dimension and covariance ledger. When the covariance ledger vanishes,
the simultaneous identity gives the population target exactly.

The public computation retains this affine structure explicitly. Using the one-based block
convention of Algorithm 3, set Z 1 := Zj 4 and

Wyt 2= 21y Do), r,r’ € {0,1}.
Then the computed quadratic is
W (c) = woo — c(wo1 + wio) + Awy.

Its minimum over [—1/2,1/2] is obtained by comparing the two endpoints and, when wq; > 0
and the vertex lies in the interval, the value at

wo1 + Wio

Cyert =
2w11

This formula preserves both mixed affine-coefficient contributions through their sum. The same
calculation applies under the zero-based convention after translating the block indices.
Together, Lemmas 2 to 4 supply the population and fluctuation bounds used in Theorem 1.
The cutoff in Algorithm 1 rounds
2B2 4+ 21V M A, ,

upward to a dyadic value. The calibration theorem gives size at most 0.0075 throughout the
constant-effect null and type-1I error at most 0.0075 at its calibrated separation, for n > 4 when
that separation is below the model distance supremum. The zero rejection rule supplies the
stated size guarantee at n = 2, 3.

The calibrated separation R, (n,v) in Theorem 1 groups coarse approximation, the bias
ledger, and the covariance contribution. The explicit attainment statement below expresses
their combined requirement as a power of the sample size with a fully specified multiplier.

B.5 Explicit attainment constants and separation

Fix an admissible tuple v = (p, a, 3, y) from Definition 1, and use the exponents ¢, S, t, Ey, E4, E
of Algorithm 1. Before stating attainment, define the minimum smoothness sy, the clipping

allocation exponent Ag, the increment summability exponent 7y, and the geometric-series factor
A(z) by

—1)? -1 6
soi=minfa B}, A= L REDRED gt @),
4p 4p
Here A(z) denotes a scalar series factor; its argument distinguishes it from the treatment coor-
dinate. Define the grouped bias, summation, singleton, and canonical-pair constants by
B, =420+ 800{ A(«) + A(Xo)},
Dy :=1+ {exp(1)Slog2} 1,
L, :=16 + 880A(sg) + 160D, + 960A (),

G. = VBA{2'2A(1/2) + A(no/2)}-
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The aggregate covariance constant A, and attainment multiplier C2** are
A, = V/2{24576 + 64L? + 16384 4 256G}, C? .= 16{16 + 5B, + 1024/ A, }.

These definitions resolve every constant entering the public attainment multiplier.
Using the heterogeneity distance and model supremum defined in Theorem 1, define the
fixed witness distance dy and public threshold N2** by

1 20att 1/E
= N = 4 - :
do=gpm M {““X{ ’( do >

For the rejection expectation below, D,, denotes n independent original records with law P, and
U denotes an independent uniform variable on [0, 1], as in Definition 4. Set

Rn(P, ¢) := E[¢(Dn, U)].

For an admissible bounded-model tuple w = («, 3,) from Definition 7, define the matched
exponent, multiplier, and distance supremum by

. 2y 2(a+p)
Fj, := min , , oMt = oMt Db .= sup d(P).
i T 9 (A B = Clapor D= b, AP
The following result gives attainment for the original model and its matched bounded submodel,
together with public tuning bounds and uniform control of the constants on compact sets of
admissible tuples.

Theorem 2. [thm:original-record-attainable-rate| (Original-record attainable separation
rate) For every admissible public tuple v = (p,«, 8,7) of Definition 1, use the explicit rule (.
and its tuning quantities from Algorithm 1 and Definition 15. Write
p—1 2—p 2vq 28

:77 S:a+’ tzi7 E: s E: s
4 D b p—1 0 2v+gq 4 1420+ B3/q+5/(2v)
Define the minimum smoothness sy, increment summability exponent ny, geometric-series factor
A(z), and attainment constants by

E = min{ Ey,

s0=min{a, 5,7}, o @D (=D t6)

4p 4p

Alz) =1 =277 (z>0),
. = 420 + 800{ A(a) + A(Xo)},
» =1+ {exp(1)Slog2} 1,
. =16+ 880A(s0) + 160D, + 960A(«),
= V64{2"7A(1/2) + A(no/2)},

A, = V/2{24576 + 64L? + 16384 + 256G},
CM = 16{16 + 5B, + 1024/ A, }.

Define the fived witness distance dy and public attainment threshold N2** by

1 QCatt 1/ E
— Natt — 4 v .
do 78 7 o {max{ , < a >
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Let X be Lebesgue probability measure on [0,1]. Define the heterogeneity distance d(P) and its
model supremum D, by

1/2

2
d(P) = /[0,1} <Tp(a;) —/[071] Tp(2) dA(z)) d\(x) ) D, = sup d(P).

PeM,

Let Dy, be a sample of n independent original records with law P, and let U be an independent
uniform randomization variable on [0,1]. For a test ¢, define its rejection expectation by

R (P, ¢) = E[¢(Dn, U)].
Then C2** > 0, and the following guarantees hold:
e (Size and separation.) For every integer n > 2,
Rn(P, ¢y,,) < 0.0075 for every P € Hy(v),
where the null is given in Definition 2. Whenever C2%n~F < D,
1 = Ru(P, ¢y,,,) < 0.0075 for every P € M, with d(P) > C*'n~F,
The capped critical radius of Definition 6 satisfies

rr(v) < C’f}ttn_E.

o (Witness threshold.) For every integer n > N2*,

Cgttn_E < dp.

e (Tuning bounds.) For every integer n > 4, the coarse rank M, fine rank K, block size
s, main clipping cutoff Ty, and increment cutoffs T; from Algorithm 1 and Definition 20
satisfy

M < 2s, K <22, 1< Ty < 2s, 1<T;<Ty (1<j<L).

e (Compact uniformity.) For every compact set K of public tuples in the product topology
whose members are all admissible under Definition 1, there exist real constants C, N, e, with
e > 0, such that, for everyv € K,

Ccat < C, N2 < N, e < E(v).
Here E(v) denotes the displayed minimum exponent evaluated at v.

For every admissible smoothness tuple w = («, B,7) of Definition 7, define the bounded sep-

aration exponent Ey, matched attainment multiplier Céttw), and bounded-model distance supre-

mum DP by

. 2y 2(a+p) } " w .
o= ’ v Clw) =Cliapqy  Du= d(P).
P { dy+114+2(a+B)+ (a+8)/(27) (2.w) (2,0,8,7) Pseljl\ljg (P)
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The original-model exponent evaluated at (2,c, 3,7) equals Ey. The bounded-model rule QZ)Z’B)
from Definition 15, obtained by evaluating the same ledger rule at (2, B,7), satisfies, for every
mteger n > 2,

R,.(P, QS:L’EU) < 0.0075 for every P € H(]f(w),

with the bounded null as in Definition 9. Whenever C?Qttw)n_Eb < DP,

1 —Ru(P, ¢Z’B}) < 0.0075 for every P € MP with d(P) > C’?Qt’tw)nfEb.
The bounded capped critical radius of Definition 13 satisfies
rPw) < Gy~

The attainment guarantee combines the mean separation in Lemma 2 with the simultane-
ous fluctuation bound in Lemma 4. Its exponent is the minimum of the two public separation
exponents, while its multiplier accounts explicitly for projection, clipping, and covariance con-
tributions. Evaluating the same construction at moment order two gives the bounded-model
exponent and multiplier. The power clauses apply when the stated separation is below the
corresponding model distance supremum; the capped-radius bounds apply with the capping
conventions in Definitions 6 and 13.

The tuning bounds place every selected rank and outcome cutoff within the finite public grids
of Algorithm 1. Compact uniformity supplies common bounds for the attainment constants and
thresholds over compact sets of admissible tuples. Thus the explicit procedure links a finite
original-record calculation to a separation guarantee whose dependence on the public moment
and smoothness parameters is fully specified.

C Full-record lower bounds and tail essentiality

The lower bounds complement the attainment guarantee in Theorem 2 by constructing null
and alternative mixtures that remain close when the entire original record is observed. Two
constructions supply the required comparisons: paired tents with constant propensity, and cou-
pled continuous coefficient fields in the rough phase. Their separate bounded versions provide
witnesses at moment order two.

We use total variation in the convention

TV(P,Q)= sup |P(E)—-Q(E)

E measurable

For probability laws P < @, the directed chi-square divergence is

XQ(PHQ)—/C;S—l)QdQ—/<f£>2dQ—1.

These divergences compare probability laws on the same measurable space.
A finite prior draws one original-record law and then generates the independent sample from
that law. Specifically, for

k k
W:ZWj(SPj, kZl, ijO, ij:l’
j=1 Jj=1

70



write

k
supp, (m) = {P; : w; > 0}, Prp =) wPfm.
j=1

Thus Py , mixes product laws after the common latent law has been drawn. Repeated support
laws have their weights combined. Normalization ensures that the positive-weight support is
nonempty.

For the paired-tent comparison, let A be Lebesgue probability measure on [0,1], and let
Qq,p(dy | ) be the conditional outcome probability kernel in treatment arm a. The following
result supplies both rare-mark witnesses under a finite conditional moment and signed-binary
witnesses in the matched bounded model.

Lemma 5. [lem:paired-tent-full-record-lower]| (Paired-tent full-record lower bounds) Let
A denote Lebesgue probability measure on [0,1], and let Qqp(dy | x) denote the conditional
outcome probability kernel under law P in treatment arm a € {0,1}. Define the heterogeneity
distance, its model suprema, and the fized witness distance by

1 1 2 1/2
d(P) = {/0 <TP(CL‘)—/0 Tp(2) A(dz)) )\(dm)} , D, = sup d(P), D}L)U: sup d(P),

PeM, PeMb,

where the models are defined in Definitions 1 and 7.
Write a normalized finite probability prior as

k
W:ij5pj, wj >0, ijzl.
i=1

Define its positive-weight support and full original-record mizture by
k
supp, (7) = {Pj : wj > 0}, Pryn = ijPJ®”.
j=1

For probability laws on the same measurable space, define total variation by

TV(P,Q)= sup [P(E)-Q(E)|.

E measurable

For every admissible moment and smoothness tuple v = (p, ., 8,7) as in Definition 1, put

(&)

g s C,, = .
P 7 2y 4 g Y 16V3

There exists a sequence of mark magnitudes L : N — R with

p—1 1> 2vq 477

lim L(n) = +o00

n—oQ

such that, for every integer n > 2, there exist a null law Py and a normalized finite probability
prior w1, with at least one strictly positive weight, satisfying:

e (Null and propensity.) The law Py belongs to Ho(v) from Definition 2, and

1
ep, () = 3 for every x € [0, 1].
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o (Arm support and moments.) The magnitude L(n) is positive. For P = Py and every
P e supp, (1), each arm a € {0,1} satisfies, for A-almost every x,

Qur({0.~Ln L} [2) =1, [ 1o Qur(dy | 2) < 1.

o (Alternative placement.) FEvery P € supp,(m) belongs to M, from Definition 1,

satisfies ep(x) = 1/2 for every x € [0,1], and obeys

cn~F0 < d(P) < dy.

Moreover, dy < D,,.

e (Full-record comparison.) Define the alternative mizture by
P =P, .
The same witnesses satisfy

TV (PE", P < %

For every such n, the supplied-propensity and original-record minimax testing risks in Defini-
tions 5 and 26 satisfy

B(vcn ™) > 2, Bu(v,cn ) >

(S )

For every admissible smoothness tuple w = («, 8,7) as in Definition 7, put
b 477

Cc,,, = .
Y 16V3

For every integer n > 2, there exist a signed-binary null law P(})’ and a normalized finite probability
prior 77119, with at least one strictly positive weight, satisfying:

e (Signed-binary null.) The law P} belongs to HY™(w) from Definition 10, and

1
epb (z) = 3 for every x € [0, 1].
e (Signed-binary alternatives.) Every P € supp_ (n%) belongs to M2™ from Definition 8,
satisfies ep(x) = 1/2 for every x € [0,1], and obeys
P n= /W) < g(P) < dp.
Moreover, dy < DY

e (Full-record comparison.) Define the signed-binary alternative mizture by

5(n)
Pl,b = Pw]f,n'
The same witnesses satisfy
— 1
TV((RD) P < 5.

)

72



For every such n, the bounded-model minimazx testing risk in Definition 11 satisfies
2
b b —2v/(4v+1
Bn(w7cwn v/ (4y+ )) > =

Proof of Lemma 5. 1. Choice of the mark sequence. Fix an admissible tuple v = (p, o, 3, 7).
Define

2q 1
= 5 K =,
27+ q A7 16

IA P@;n::Q[n§A1, han =Nz (neN),

where the reciprocal at zero is defined to be zero. Choose the sequence

L(n) 0, n =20,
n)=
NJPD >

’/,/L ) -_
Admissibility gives p—1 >0, ¢ > 0, and 0 < v < 1, hence

9In >0, —L_>o.

p—1
For n > 1, the ceiling inequality gives

Nan 2> n’a.

Thus Na , — oo, and raising it to the positive power v/(p — 1) proves L(n) — oo.
Now fix n > 2. Since n?2 > 1,

20”4 < Np, < 2(n”2 4+1) < dn?s.

In particular, Na , is even and at least two. Define

o= Y,
Then
0<hpn<l, 0<ean<l, L(n) = hzé(p—l) S 0.
The identities
i S Y pY
4 ’y’ _ — —— = O
¢ p-1 q p-1
give
eanl(n) =h} ,, eanL(n)? = 1.

2. Paired tents and the finite prior. Define the compactly supported tent on the whole real
line by
2min{ta, 1 —ta}, 0<tp <1,

) tan €R.
0, otherwise,

Ya(tp) = {

Define the number of pairs, their index set, and their sign vectors by

_ NA,n
2 b

Inn=10,....,mpn—1}, ce{-1,1}72n,

mamn
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For jao € Zan and x € R, put

ng,jA (l’) = Gjin [¢A(NA,7’Z:L‘ - 2]&) - T/JA(NA,nl” - (QJA + 1))] >

fas@)= Y Wi (@)

jAE/A,n

These functions are continuous. A nonzero paired bump satisfies
”L/JCAJ-A(ZC) 20 = 2jao < NAm:C < 29n + 2.

The open intervals in this display are disjoint for distinct pair indices. Within a pair, the
two individual tents also have disjoint nonzero supports. Consequently,

U@ <1 sl <1
For the Holder estimate, the identity
Ya(ta) = max{0,2min(ta, 1 —ta)}
and the Lipschitz inequalities for minimum and maximum imply
[Walta) = Palta)l <20ta —tAl  (ta,th €R).
Applying this to the two tents in a pair gives

<ANp |z —2/|.

[ 5, (@) = 05 4, (@)

Define the active pairs at a point by

ne(@) = {in € Fan: v, @) 0},
The support calculation gives
[ Dnc(@) <1, |@no(2)Udpo(2))] < 2.

Every summand outside this union vanishes at both points. Therefore

T e N0 = D (O W O DN )
jAG,dA’C(I)U,QfA‘(CC’)
< 8Npnlr —2'|.

If Nagn|z —2'| <1, then
Nanlz —2'| < (Naglz — x’|)7.
If Nan|z — 2’| > 1, the unit envelope instead gives

|fae(x) — fA,((xl)’ <2< 8(NA,TL|$ - x/’)v'
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Both cases yield
Wh ol fre(@) = fae(@)] < 8lz — /|7,

Give every sign vector the same weight, and define
T = 2 MAm Z 5P<,
ce{-1,1}7am

where the laws P are constructed below. There are exactly 2"4.» sign vectors, so

2mAn >0, Yy 2TMAn =1,
S

The constant sign vector supplies an index, proving that the prior has a strictly positive
weight.

. The null law and arm moments. Construct Py and P, with uniform covariate distribution
and propensity 1/2. Their common control kernel and their treated kernels are

Qo,p (| 2) = QO,Pq(‘ | ) = do,

EAN EAm
Q1,p( | z) = (1 —ean)d0 + Az’ Or(n) + %(LL(W
Qur.(-|z) =1 —ean)do

+ %T’" (L4 rafne()drm)
+ %T’”(l — tafa(@))0-rm)-

Precisely, these kernels specify the record laws through
1
P(dz, {a},dy) = 5 \(do) Qup(dy| ), a€{0,1},  Pe{P, R}

The displayed masses sum to one. They are nonnegative because
15
1:|:/-€AfA7§(:L')Zl—/€A:T6>O, 1l—eann>0.
Continuity of the tents supplies the required kernel measurability.

For every = € [0, 1], direct integration gives

€py (x) = mo, Py (‘T) = Mmi1,py (‘T) = Thy (x) =0,

57
and, for P = Py or P = P,
a=0,

Qa,P({Ov —L(n),L(n)} | z) =1, /|y‘p Qa,P(dy | @) = {S’A L(n)P=1, a=1.

Thus both arm moments are at most one. For Py, the propensity lies in [1/4,3/4], its
supremum norm is 1/2; and its Holder differences vanish. The baseline and effect have
zero supremum norms and zero Holder differences. Together with uniform design and the
moment bound 1 < 10, these facts verify all the restrictions in Definition 1. Its effect is
the constant zero, so Definition 2 gives

Py e H()(U).
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4. Alternative membership and separation. The alternative arm means are
ep.(z) = = mo,p.(x) =0,

mi,p, (2) = 7p (2) = eanL(N)knfa(®) = kal) , fac(@).

The geometric estimates imply

1 1
7P |00 < K/Ahl,n < 16 < 5

1
TP, () — TP, ()] < 8kplr — 2|V = 5]1" — 2|7 < 20|x — 2'|7.

Thus the effect satisfies its Holder and supremum restrictions. The constant propensity and
zero baseline satisfy their respective smoothness and bound restrictions, and the preceding
arm calculation supplies the raw moments. Hence

P.e M, for every s.

To compute the centered distance, reflection about 1/2 gives

1 1/2 1
/ w&(t&) dtpn = 2/ 2tA dip = —,
0 0 2

1 1/2 1
/ YA (tp)? dip = 2/ 4% dtp = =
0 0 3

A change of variables, using the compact support of the tent, yields, for every integer ia
with 0 <ia < Nap,

1
. han
/sz(NA,nx—m)A(dx): 3 ,
0

1
. han
/¢A(Na,nl'—m)2>\(d$): é’-
0

The opposite signs cancel the two equal areas in each pair. Disjoint nonzero supports
eliminate the cross terms in the square. Consequently,

hAn hAn
Jinine o (5-5) o
Jjn

2h A 1
2 7n
/fA,g d\ = mAan 3 = g

It follows that
Kalp

/TPC d\=0, d(P)= 7

The upper rank bound supplies

h), = (An"2)™7 = 477 Fo,
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because Y9A = Ey. Therefore

4=
d(P.) > ——n Fo = ep=Fo,
( §) - 16\/§ (%

For the strict upper comparison, expand the centered square and use the effect envelope:

2
d(P,)* = /Tg d\ — </TP§ d)\>
2 1
S 7'13C dA S ]_762

Since v/2 < 2,
1 1
d(FP;) < — < —= =dp.
(g)—16 8\/§ 0

. Comparison of the complete-record laws. Define the one-record likelihood on [0, 1] x {0, 1} x
R by
1+’€AfA,§(x)’ a=1, y:L(n)’
lag(z,a,y) =1 —kafas(e), a=1,y=—L(n),
1, otherwise.

Comparison of the conditional atom masses proves

dP. 15 17

P. < Py, dTD; =/l FPo-almost surely, 6 <Upe < T

At each covariate value, summing over the control record and the three treated atoms gives

1 1_5A7n

277
EAn
+ 4

[+ kafac@)X+rafae(@) + (1 = kafac@) = rafae(z))]

5A,n/QA

2
=1+ 5 fA,c(l')fA,c’(x)'

The same support calculation used for the squared tents gives

hA n hA,n
[innct S (5457
Ja

2hA,n ,
= 3 Zgj&ng‘

Jjn

Define the overlap coefficient by

2
EAnnKA

ONAn = 6 .

Integration over the entire record now yields

on,
/EA,JA,C’ dPy =1+ = Z ngg}A'

man
N
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Here ma, > 1,0 < poan <1, and

/
S| < man
Jn

Thus every overlap base is nonnegative.

For probability laws pa; < pref With square-integrable density, define the directed chi-

square divergence by
dftal 2
XQ(/LaltH,Uref) = / (d = 1> dflyes-
Href

The complete-record mixture and its density are

P(n) 9~MAn Z P§®n,

S

(1)
dP! g man s
GA (Dn) dP@n ( = amn H eA S X’chc’ AZrcc? }/Zrcc)

S drec=1

These are bounded finite densities, so expansion of their square and independence of the
records give

1+ 2P| PEm) = / G2 dPg"

=27men 3N 1B Y,
s < Jn

)

Nonnegativity of the bases and 1 4 tA < ef4 imply

n

OAn nonmn /
CJAc < exp SinSj

For each fixed ¢, the sum over ¢’ factors coordinate by coordinate:

— nonm
9=mAn Zexp ZngCJI'A
N4 A

man
J
2
n
= Hcosh < QAngA) < exp <(‘QA7”)> ]
2man

The last inequality follows from

00 216Xp 00 2 tex
(tA/ 2) P t2 /2
cosh(tp) E g — =7,
~ QZexp ~ lexp!
exp zexp_O
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using (2iexp)! > 2%xPig,!. Averaging also over ¢ therefore gives
4

— KA
1+ x2(P§">||P5®”) < exp (3611252&”}%7”) )

Indeed, 2ma , = Naop = hlln. Moreover,

2
han <n "%, 0 <; + 1> — 9,
SO
n%inhﬁm = nZhQAAY’iZqul <n’n?=1.
Consequently,

— 1
LA (PY|PEm) < e/ <

—— <2
~ 1—k%/36

The middle inequality follows by comparing the exponential and geometric series; the last
uses kA = 1/16.

Since [(Ga —1)dPS™ =0, its positive and negative parts have equal integrals. The event
{GA > 1} then gives

. 1 .
TV(PE", P) —Q/IGA—lldPO@ .

Cauchy—Schwarz under the probability measure PS" yields

V@ <

. Supplied-propensity and original-record risks. By Lemma 1,

V(P PYY) <

DN | =
N | =

dy < D,,.
Define the separation used here by
ra = cSn o,

The positive prior weights and the established placement give

0<ra <d(P) <dy<D,.

Take any supplied-propensity test satisfying the size constraint in Definition 26. Define
its section at the common propensity and its seed average by

1
Wseed € [07 1]7 ¢1/2(Dnawseed) = ¢6(Dn7wseed; e= 1/2)7 ¢1/2(Dn) = /0 ¢1/2(D’mwseed) A dw@seed)-

This is a measurable function with values in [0,1]. Integrating its level sets shows that
its expectation difference under two probability laws is bounded by their total variation.
Thus

27man N RS (P, ¢°) — RE(Py, ¢°)| < TV(PE™ PVY) <
S

N
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Since Py € Hy(v),
1 1 3
9=MAn Re(P e - i
If every positive-weight alternative had type-II error strictly below 2/5, normalization of
the weights would instead imply

3

3
27men YRR ¢7) 22 Y e =
S S

Hence some support law has type-II error at least 2/5. Its model membership and sepa-
ration imply

(G2 V)

sup {1—RS(P,¢°)} >
PeM,
d(P)>ra

The constant-zero test makes the admissible test class nonempty, and all rejection proba-
bilities lie in [0, 1]. Taking the infimum therefore gives

2

be(”ﬂnﬂ) > g

For an original-record test ¢, use instead

1
(b(Dn) = / ¢(Dn7wseed) A(d'wseed)-
0
The identical expectation comparison gives

ot w

27mAn Y "Ry(P,¢) <
S

The same weighted-sum contradiction supplies a support law with type-II error at least
2/5. Taking the supremum and then the infimum in Definition 5 proves

Bn(’l), TA) Z

(G201 \)

This completes the first witness package.

. The signed-binary construction. Fix an admissible w = («, 3,7) and n > 2. Define

2 9b _
192:47_’_17 NZ’nZQIVTL A—‘7 hg,n:(Nz,n) 17
b N2 b b b by
MAn = 9 /A,n ={0,... yMA R — 1}, 5A,n = ’iA(hA,n) .
For ¢ € {—1, 1}f¢gm7 define
Be@ = 3 o [0aNR,e = 2jn) —va(NR o - ja+1)],  zeR.

Jn€IR
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These are the preceding paired-tent constructions evaluated at moment order two, for
which ¢ = 1/2. In particular,

b b
oA < NR, <4n’A,  0<hh, <1,

FR@ <L (BRI (@) — fR ()] < 8lz — 2",

To establish legality through the signed-binary conversion, first construct deterministic
record laws with uniform design, propensity 1/2, baseline zero, and outcomes

Y =0 under pé)et,oj Y = Aézan’c(X) under P(]fet,g.

Their effects are respectively zero and 5&11 f& .- The displayed geometric estimates give

b b
H‘SM"CA»g o = 16’

1
‘52,71]02&('%) - 52,nf2,((x/) < §|CC — .I‘/|'Y.

The control second moments are zero, and the treated second moments satisfy

2 1
(02,02 (@) < 755 < 10.

Together with the constant propensity and zero baseline, these inequalities put both de-
terministic laws in M3 4 5.4); the first has constant zero effect.

Apply the conversion in Proposition 1. It preserves the design, propensity, means, effect,
and null constancy. The resulting laws P(')J and Pgb have kernels

1 1
Qa,Pg’( ’ | x) = 551 + 55—1 (a’ € {07 1})7

1 1
Qo,pr(- | 7) = 301+ 50-1,

L+ 5Z,nfg,§(x) 51 + 1 - 52,71-]025(:6)

Qupo(- | @)= 5 1 5 d_1.
Their propensity is identically 1/2, and
P&’ € H[l)’in(w), PCID € ./\/l]fuin, Tpb = 527,1127{.

Define the binary prior by

b
7T§):2 Mam E 5P§b

b
ge{_Ll}jA,n

Again,
27MAn >0, Y 27MAn =1,
S

and the constant sign vector gives a positive-weight index.
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8. Signed-binary separation. The equal-area cancellation and the disjoint-support square
calculation give

1
/fgc d\ =0, /(fgg)? dh= 5.
Consequently,
ra(hi) )
d(Pgb) =—"
V3

Using the upper rank bound and 9% = 2v/(4v + 1),

d(P") > %(471192)_7
_ b2/,

The effect envelope also gives

d(Pf)2:/712:,$d)\— (/Tpgbdxf N
3 1 (FY) < 16 < dap.
- 162’
9. Signed-binary complete-record comparison. Define, on the whole record space,
1468 R (x), a=1,y=1,
Ezg(x,a,y) =<1- 52771]‘2&(95), a=1, y=-1,

1, otherwise.
The kernel probabilities imply
dpP
P> < P}, dP} = ZZS PP-almost, surely.

Under the null, each treatment—sign combination has conditional probability 1/4. Sum-
ming the two control terms and the two treated terms yields

1.1 (14 8RR (@) (1 + 0% SR o ()

2 4
(1= 08 R (@) (1 = 08 W fR o ()]
(6R.,)°
=1+ 2’ fg,g(l')fg,g’(x)‘

Define )

Eanfin
D= (37, dR, = o
Then

b 2 2 b
(5A,n) = KAEA s

and integration of the paired squared tents gives

2hD
b b A,
/fAvaA,c’ dA = 3 - ZngCJ/'A‘
in
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Thus the complete one-record overlap is

b
on
b b b n /
/Q;ga,c' APy =14 =™ Gjasju-

An in

These bases are nonnegative, since
/ b
0< QATL <1, E :ngng < MA R

Define the mixture and its density by
P =27 S (PY)Sn,
S
dP\")

GA(Dy) = W

(Dn) = ™A Z H £ erechzrec,erec)

S drec=1

Expansion and independence give

— _ b A
S GHIL I EEREED B B LR~ SERA
[

”JA

n

For fixed ¢, the exponential comparison and sign factorization already established give

n

b
_ N
m n ,n /
oty (14 s g
<’ A g
A (no}x ,)?
<Hcosh 5 ’nng < exp b’n
Jin An An

Averaging over the remaining signs and simplifying the exponent yields

K4
1+ < 1bH(P0)®n) <eXP<36 (hb )47+1>-

Since .
W< 1) =2,

we have
2/1b  \dy+1
n (hA,n) il <1

and therefore .
3 (PURl(R)En) < e/ < 2.

Applying the zero-integral density-deviation identity and Cauchy-Schwarz to G% A gives

1
(e P = 5 [ 16k - 1ldwh)en

1 —(n) 1
2 b\®n
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10. Bounded-model placement and risk. The inclusion supplied by Proposition 1 gives
PPeMb, PP e Hp(w).

For the null, this uses its bounded-model membership together with the preserved constant
zero effect. The same comparison, together with Lemma 1 at moment order two, supplies

DY, = D905 > do.

Define
TZ _ czn_%’/(47+1).

The binary alternatives satisfy

0<7rX <d(PP) <dy< Db

For any test satisfying the bounded-null size constraint in Definition 11, average its public
seed as above. The complete-record total-variation bound gives

—mb b b 1
2 A’ann(Pgaqb)_Rn(PO?gb) <§7

hence

ol W

270 3R, (PP, ¢) <
S

If all positive-weight support laws had type-1I error below 2/5, their weighted rejection
sum would be at least 3 3
b
27mA,n - = —

a contradiction. Thus a support law has type-1I error at least 2/5. All support laws belong

to the bounded model at separation 7’2, SO

sup {1 —=Ru(P,¢)} >
PeMb,
d(P)>rh

(G201 N}

The constant-zero test is admissible, and taking the infimum over the bounded-null level
class proves

BE(w,r'Z) > .

(G20 )

The constructed signed-binary null, normalized positive-weight prior, placement, and
complete-record comparison establish the second witness package.
O

The fixed propensity in Lemma 5 makes the comparison applicable to both observation
regimes. Every alternative support law meets the separation requirement, while the mixture
remains close to the null in the complete original-record experiment. The growing mark magni-
tudes coexist with a conditional p-moment bound of one. The signed-binary package supplies a
separate bounded comparison at the moment-order-two exponent.
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C.1 Marked records and continuous coefficient fields

The rough-phase construction uses a normalized marked table T to specify treatment, outcome
sign, and mark occurrence jointly. Keeping its six categories explicit preserves the assignment
information and the zero outcomes in the likelihood comparison.

Definition 29. [def:marked-table| (Six-category record table T) The conditional original-
record table is

T(A=(1+0)/2Y =hL|X =2) = 2{1 + CE(z) + ho(z) + he(a)}, (6 h) € 1,1},

2

T(A=(1+0/2Y =0| X =2) = — {1+ (£(2)}, te{-1,1}.

Here ¢ is the rare-mark probability, L > 0 s the mark magnitude, and &,v,( may be Borel
functions of the covariate. The table is evaluated on inputs for which every displayed probability
18 nonnegative. Likelihood products include all six record categories.

In Definition 29, the treatment sign £ and marked-outcome sign h index the four nonzero-
outcome categories. The coordinate £ governs treatment probabilities, v governs marked-
outcome signs, and ¢ governs their interaction. Summing over the categories gives total proba-
bility one and nonzero-outcome probability €; the positive mark magnitude is L. The remaining
two categories retain the treatment coordinate when the outcome is zero.

Continuous coefficient fields are formed from the finite-overlap frame (f;)X, below, where K
is the fine rank. Its adjacent-cell support gives a continuous construction on the fine partition.

Definition 30. [def:frame-handle| (Finite-overlap frame f;) The finite-overlap frame at rank
K = J;, the fine histogram rank, consists of the functions

cos(m(Kx —1)/2), zeli/K,(i+1)/K],
fi(x) = ¢ sin(n(Kz — (i — 1))/2), i>0, z€[(i—1)/K,i/K], r€0,1, 0<i<K.
0, otherwise,

For a coefficient vector

a=(ag,...,ax),
the associated frame field is
K
T — Z a; fi(x).
=0

On each fine cell, the two active frame coordinates have squared values summing to one.
The prior construction uses these squares to interpolate coarse paired tents, while the frame
coordinates themselves carry the random propensity and outcome coefficients. The following
algorithm specifies both branches through a finite collection of sign draws.

K,M
lx;v,a,u,s,L)

Algorithm 5 (Copula-frame priors 7

Inputs are the public tuple v, dyadic ranks K = J; and M = J. satisfying M > 2 and
K > 16M, amplitudes 0 < a,u < 1/16, a rare-mark probability 0 < ¢ < 1, and a mark
magnitude L > 0.
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. Set the coupling amplitude and triangular tent to

= b —2minfn -t e 1)

Draw independent uniform signs
1
Pr(ajzl):Pr(oj:—l)zi, 1<j<M/2.

Define the opposite paired coarse tents by

o) — {aijx—(zj—z)), v el =2)/M 25 =DM,y

—oiba(Mx —(2j = 1)), = €[(2j —1)/M,2j/M],
Their values at coarse-cell boundaries are zero.
. On each fine cell define the two nonzero frame coordinates by
fi(z) = cos(m(Kz — i)/2), fir1(z) = sin(r(Kz — i)/2),

zeli/K, (i+1)/K], 0<i<K.

Set the other coordinates to zero and form the squared-frame interpolation
K
Go(@) = 9o (i/K) fi(x)*.
i=0

. For each branch v € {0,1}, draw coefficient pairs independently conditional on o, with

1 o (i) K)ih .
Pr(\i =L =h]|o) = +”’€94(1/ Mh hef{-11}, 0<i<K.

. For each coefficient draw, define the conditional-table coordinates

K K
() =ad_ film)h,  v@)=ud_ filz)n,
i=0 1=0
ty(z) = —%Ea(@a ((2) = E(x)o(x) + () (1 = E(2)?).

Let P be the original-record law with uniform covariate X and the normalized six-category
marked conditional table evaluated at these coordinates, rare-mark probability €, and mark
magnitude L.

. Output the finite prior obtained by pushing the coefficient distribution forward to original-
record laws:
oM L,(P), ve{0,1}.

viv,a,u,e, L T
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The copula-frame prior 7’['5 Uj\a/‘[u oL in Algorithm 5 changes the dependence between the fine
coefficient signs across branches. Its propensity-coordinate amplitude is a, and its marked-
outcome-coordinate amplitude is u. Fach coefficient draw determines one original-record law, so
the pushforward is a finite probability prior even when several draws determine the same law.

For the model tuning, write b for the baseline amplitude, and denote the resulting null and
alternative priors by mg and ;. The next result gives their support placement under the phase
and rank conditions, together with a separate bounded tuning.

Lemma 6. [lem:copula-frame-legality| (Copula-frame legality and moments) Consider an
admissible tuple v = (p, a, B,7) as stipulated in Definition 1. Put

p—1 2« 6 S
P p—1 ¢

Suppose the following conditions hold:

e (Phase.) F(p) < 1.

e (Dyadic ranks.) K and M are powers of two, with 16 M < K and 2 < M.

e (Rank compatibility.) M < K5/,
Define the construction amplitudes by

K« K5

“=T5 b= 356

Let X denote Lebesgue probability measure on [0,1], and write Qq p(dy | x) for the conditional
outcome kernel in treatment arm a under P. Define the population effect distance by

1 2 1/2
d(P) = ( /0 A(dm)) ,

and let dy be the fixed positive distance supplied by the legal model witness.
Use the copula-frame priors of Algorithm 5 with

1
16’

1
rp(z) — /O p(2) A(d2)

e = (16b)'/, L=¢lP, mo = mioM m = nloM

U= - "0,a,u,e, L’ - "1w,a,u,e,L"

For every realization of the M /2 coarse signs and the K + 1 fine coefficient-sign pairs, the null-
branch law belongs to Hy(v) of Definition 2, and the alternative-branch law belongs to M, of
Definition 1. FEach alternative-branch law satisfies

2abk 1
Tp(x) = —1%:290(3:) for every z € [0, 1], /0 p(x) AM(dx) =0,

27 VK= <d(P) <27MK=%,  d(P) < dp.

Every law in either branch satisfies
/ Y|P Qa,p(dy | z) =1 for every a € {0,1} and x € [0, 1].
R
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For the bounded construction, let w = (o, B,7) be an admissible tuple as stipulated in Def-

inition 7, set v = (2,a, B,7), and impose the same phase, dyadic-rank, and rank-compatibility
conditions with p = 2. Retain the displayed amplitudes a,b, and use the priors of Algorithm 5
with
1 L=1 mo = mioM m = nioM
9’ ’ 0 O;v,a,u,e,L° 1 Lv,a,u,e,L"
For every realization of the coarse signs and fine coefficient-sign pairs, the null-branch law belongs
to HY(w) of Definition 9, and the alternative-branch law belongs to MP, of Definition 7. Each
alternative-branch law satisfies the displayed effect identity, centering identity, and distance
bounds. Every law in either bounded branch satisfies

u = 2b, €=

1
/ ]y\g Qa.p(dy | x) = 5 for every a € {0,1} and x € [0, 1].
R

Proof of Lemma 6. Fix an admissible tuple and ranks satisfying the hypotheses, and fix an
arbitrary realization of all coefficient signs. Admissibility gives

1<p<2,  0<aB<1, <y<1.

N

We first treat the finite-moment construction.

1. Tuning and construction inputs. The rank assumptions imply K > 32, so the displayed
amplitudes satisfy

KB — i
256

(e}

1 1
< — -
0<a_16, 0<bd aK 16’ b

< orp’
— 256

Indeed, K~ K—P ¢ (0, 1], and multiplication by the corresponding positive powers of K
cancels the exponents. Also ¢ > 0 and 0 < 16b < 1/16 < 1, whence

0<e=(160)"7<1, L=c7>0.

The tuning identities are

1-1/p q
€ €
P =ect =1, eLu = =—=b
16 16
Thus the finite-moment tuning meets the input conditions of Algorithm 5. The second
tuning also meets those conditions, since

1

1
— —<1 1>0.
53 0< =<1, >0

D<o L <1
=198 = 16 5

For that tuning,

1 1
Lu==-1-20=5% L? ==,
elu 5 , € 5

2. Validity of the conditional table and exact moments. Use the coordinates and signs of
Algorithm 5, and define the two coefficient fields by

K K
Falz) =) Nfilz),  Fyl@) =) mfi(x), xe0,1].
i=0 i=0
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On a fine cell, write

(K —1)

bi(x) = T=5—=,  0<i<K, weli/K (i+1)/K].

There the only possibly nonzero coordinates are f;(x) = cos;(z) and f;1(x) = sin;(x).
Consequently,

K
Y h@?=1,  |F@), [Fao)l <2
=0

The coarse tents have absolute value at most one. Hence their squared-frame interpolation
satisfies

K K
|90 (2 Z 9o (i/ K)| fi(x)* < Zfz(x)z = 1.
i=0 i=0
For either valid tuning and either branch,
1 1 1 1
<2< - <2u< = 2 < _—.
f@I<2<y Py P<gn e g

In the null branch tq = 0. In the alternative branch, positivity of 1 —a? and the preceding

bounds give
auk 1
< —
1—a? ~ 128’
where the last inequality follows from au < 1/256, k = 1/16, and 1 — a? > 255/256. Since
0 < &(w)? < 1/64, we also have

1 (2)] <

11— &(2)? <1, ()] < J€(@)v(@)| + [t (x)] |1 = &(x)?] < 614 + %8 < 51;

Thus every unmarked and marked bracket in Definition 29 is positive:
7

1+ (¢(z) + ho(z) + th(z) > 0,he{-1,1}.

8’
The frame coordinates are continuous at their cell endpoints, and all three table coordinates
are continuous finite expressions in them. The table therefore supplies Borel conditional
probability kernels.

Summing the marked probabilities over the outcome sign gives

> AL+ LE(@) + ho(a) + th(a)} = S{1+ E()}.

he{-1,1}

Adding the unmarked probability gives (1 4 ¢£(x))/2, and summing over ¢ gives one. In
particular, the conditional probability of a mark within either treatment arm is exactly .
The marked outcomes have absolute value L, and the unmarked outcome is zero. Therefore

/R’y|rm0m Q(l-ﬁ-ﬂ)/Q,P(dy | 1') = EerOma Tmom € (Oa OO), le {_1a 1}7 T e [0’ 1]

The tuning identities from the preceding step give the required value 1 at order p, and the
value 1/2 at order two for the bounded tuning.
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Summing the signed marked outcomes within each arm also gives

1 +¢(x)
(z) = 9
mo (o) =L — L fof) ~ @)1+ ),
u@ )
my p(z) = SLW = eLl{v(z) +t,(z)(1 - &(2))},

Tp(x) = 2eLt, (x).
All denominators are positive because |£(z)] < 1/8.

. Null membership. We record the frame estimates needed for the primitive restrictions. For
either coefficient field,
[Fa(@)], [Fy(2)] < V2.

Indeed, on a fine cell its absolute value is at most | cos 8;(x)| + | sin §;(x)|, whose square is
at most two by cos? 0;(x) + sin?0;(x) = 1 and (| cos 0;(x)| — | sin 6;(z)])? > 0.

For either field, denoted below by F € {Fy, F,}, the sine and cosine Lipschitz inequalities
give, when z, z belong to the same fine cell,

|F(z) — F(2)| <2/0:(z) — 0;(2)] = nK|z — z|.

If K|x — z| < 1, the points lie in the same cell or in adjacent cells. In the latter case,
split at the common endpoint and add the two cellwise bounds; the two distances sum
to |x — z|. Equality of the points gives zero, and reversing their order leaves the bound
unchanged. Thus

|F(z) — F(2)| < K|z — 2| when K|z — z| < 1.

For 0 < sy < 1, the near case uses K|x — z| < (K|z — z|)*® and 7 < 4; the complementary
case uses | F(z) — F(2)| < 2v/2 < 4 and (K|x — z|)* > 1. Together these give

|F(x) — F(2)] < AK°H|z — 2|1, 0<sg<1l, z2€]0,1].
The membership calculation applies to valid construction inputs satisfying
eLu =0, eL? < 10.

In the null branch, the table identities reduce to

ep(x)zH“Qw, mop(z) = bFy(z),  tp(z) = 0.

The frame envelope and amplitude bounds imply
1 1 3 1
(@l <avisy,  jSer@sT mor@] <WVES
The frame Hélder estimates, together with the amplitude-power identities, give
1
lep(x) —ep(z)| < 2aK%|z — 2|% = §|LE — 2|% < 20|z — 2|9,

1
mo,p (@) = mo,p(2)] < BKPJe - 21 = |z — 2| < 200z — 2"
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The effect is continuous, has supremum norm zero, and has zero Holder differences. These
estimates establish Assumptions 2 to 7. The normalized conditional table is integrated
against A\, so Px = A, as required by Assumption 1. The exact conditional-moment formula
yields

/R\y|pQ(1+z)/2,P(dy | z) = eL? <10,

and hence Assumption 8. Finally, 7p = 0 supplies Assumption 9 with constant zero.
Therefore P € Hy(v) by Definition 2. The finite-moment tuning satisfies the two displayed
input conditions by the first step.

. Alternative membership. Define the positive correction amplitude by

abk
CCOp = m > O

The amplitude bounds give

1 1
2
1—a 25, Ccop§2ab/€§m.

To control its smoothness factors, first observe that p—1 < 1 and ¢ < 1/2. Consequently,

90 < 2% 25§§, 25+§f§ﬂm<l
p—1 q 2y
If S > #, the left side would be at least 2y + 1/2 > 1. Thus

S <, B <.

Rank compatibility and positivity of v give MY < K*°. Using M > 1 and the amplitude
identities, we obtain

KfS
b="——
= 1096
KSKS 1
abM" < = ,
4096 4096
1
abMP < abM" < —
4096
2
2 B8 _ a 1
bEKP = — <~
“ 256 — 65536
Multiplication by 2k = 1/8 now gives
CoopM? < ——— szwﬁ<4$if CeopaK? < L .
PTT = 39768 P — 32768’ P — 524288
The frame estimates also give
1
K@N§§7 1+ &(z)] <2, £(z) — £(2)| < 4aKP|z — 2/°.

For valid inputs with e Lu = b, the alternative table identities become

mo,p(z) = bFy(2) + Ceopgo (x)(1 +&(2)),  7p(2) = =2CcopGo (7).
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Their uniform bounds are
1 1
[mo,p(2)] <20+2Ccop < 5, [7P(2)] < 2Cc0p < 5.

The design remains A, because the alternative conditional table is normalized. Its propen-
sity is the same function (1 + aFy)/2 as in the null branch, so the preceding overlap and
propensity-smoothness estimates apply.

For the remaining smoothness estimates, extend the triangular tent by
baext(ra) = max{0, 2min(ra,1 —ra)}, ra € R.

This agrees with b on [0, 1] and vanishes outside that interval. The elementary Lipschitz
inequalities for minimum and maximum give

1bAext(TA) = baext(sa)] < 2|ra — sal, rasSa €R.
Define each signed pair contribution and its active index set by

9j(2) = 0j{baext(Mz = (2] = 2)) = bpext(Mz — (2§ — 1))},
To(x) ={j €{1,...,M/2} : g;(z) # 0}, x € [0,1].

Thus g, = ij‘i/f g;. Bach contribution satisfies

lgj(z) — g;(2)| < 4AM |z — z].

The interiors of the pair supports are disjoint, so | Jy(x)| < 1. Only indices in J,(z)UJ5(2)
contribute to a difference, and this union has cardinality at most two. Hence

90 () — 9o (2)| < 8M|z — 2|.

On a fine cell, the squared-frame formula is
G0 () = go(i/K) cos? 0;(x) + g, ((i + 1)/ K) sin” 6;(z).
For z, z in that cell, subtraction and cos? +sin? = 1 give

ga(x) - ga(z) = (go((i + 1)/K) - ga(i/K))
x (sin6;(z) — sin6;(z)) (sin 0;(z) + sin 6;(z)).

The sine Lipschitz inequality and its unit envelope therefore imply
~ ~ 8M
o) — o (2)] < o K — 2] < 32M | — 2]

Adjacent cell formulas agree at their common endpoint. Splitting any ordered interval at
the intervening fine-grid endpoints and summing the cellwise estimates proves this bound
for all x, z € [0, 1]; equal points give zero, and reversing their order preserves the bound.

If Mle — 2| <1, use Mz — 2| < (M|z — 2|)™. If M|z — 2| > 1, use the envelope
|9 (2) — go(2)| < 2. Thus

|90 () — G5 (2)| < 32M°H|x — 2|1, 0<sg<L1.

92



The same inequality holds for sy = 0, with the convention 7 = 1 for » > 0, since the left
side is at most two.

The baseline product difference decomposes as

mo,p () = mo,p(2) = b{Fy(x) = Fy(2)}
+ Ceop [{J0(2) = Go(2) (1 + &(@)) + Go(2){€(z) — &(2)}].

Applying the displayed estimates to these three terms gives

Imo,p(x) — mo,p(2)| < (DK + 64Cc0pMP + ACcopaK?) |z — 2|°

B TS N PR
=\ 256 " 32768 " 524288 ) * T ¢

< 20|z — z|°.
Similarly,
|Tp(z) — TP (2)] < 64Ceop M7 |z — 2|7
64
< — 2|7 < 20|z — 2|".
< 32768‘x z|7 < 20|z — #|

All these representatives are continuous. Their uniform bounds and Holder estimates es-
tablish the baseline and effect restrictions in Assumptions 4 to 7. The conditional-moment
calculation supplies Assumption 8 whenever e LP < 10. Together with the design, overlap,
and propensity restrictions already established, this proves P € M, by Definition 1. In
particular it applies to the finite-moment tuning.

. Centering of the interpolated tents. Choose the dyadic exponents and the refinement factor
so that

kran —_— ran
K =2 kv M =2" ka kranka Mrank € Na 1< Myank < kranka
K
kran —MMrank —
Tgrid = 270k Mirank — 5V €N, Terid = 16.

The inequality between the dyadic exponents follows from M < K, and M > 2 implies
that M is even.

Every coarse cell has the same fine-grid sample sum of its unsigned tent. More precisely,
support of the extended tent and the change of index 7 = ic7griq + hgrid give

K Tgrid
D bpext(Mi/K —ic)= > balhgia/Tgia), e €{0,...,M —1}.
i=0 hgria=0

The two cells in each signed pair therefore have equal sample sums and opposite signs.
Consequently,

K
Zga(i/K) =0, ga(o) :ga(l) =0.
i=0
In particular,
K-1 K-1
S 0si/K)=0, Y g((i+1)/K)=0.
i=0 =0
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Integrating the sine and cosine squares over one fine cell, by an affine change of variable,

gives
(i+1)/K (i+1)/K 1
/ cos? 0;(x) dx = / sin? 0;(x) dor = —.
i/K i/K 2K
The cell formula therefore yields
1 K-1 . .
~ (i/K)+g,((1+1)/K
JEE IS SEUISET RIS

. Second-moment bounds. We first sharpen the coarse-field difference estimate used for
interpolation error. Define the midpoint between the two cells of a pair by

2 — 1 .
Tjmid = 37 je{l,...,M/2}.

On either side of this point, one of the two extended tents in g; vanishes. The tent
Lipschitz estimate thus gives a constant 2M when both arguments are on the same side.
If x < 2 mia < 2, both tents vanish at the midpoint, and

|9;(2) — g;(2)| < lg;(@)| + |g;(2)]
<2M(xjmid — ) + 2M (2 — 2 mia) = 2M |z — 2|.

Reversing the arguments covers the other crossing case. Summing over the at most two
active pair indices gives

190(2) = 95 (2)| <4Mlz — 2|, 2,z €[0,1].

The partition identity gives the exact interpolation-error expression

K
9o (2) = go () = Y {90 (i/K) = go ()} fi()*.
i=0

Whenever f;(x) # 0, its adjacent-cell support implies |i/K —z| < 1/K; terms with f;(z) =

0 vanish. Hence
K

Bo() — g ()| < 3 T e
=0

M 1
= <,
K — 4

For the exact coarse second moment, direct integration gives

1 1/2 1
/ bA(TA)QdTA = 2/ (QT‘A)Q drp = —.
0 0 3

Each coarse cell therefore contributes 1/(3M). The cell interiors are disjoint, the signs
square to one, and the even rank supplies all M cells, so

1 ) 1
/ go(z)” N(dzx) = 3
0
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Pointwise, the error estimate and the elementary square inequality give

90(2)? < 205 (2)” + 2{0 (2) — go(2)}?

1
< 2,(2)? + 5

Integration against the probability measure A yields

1

1 1
<2 Go(z)®\d -,
52 [ Bl M) + 5

which implies the lower bound below. The upper bound follows from the unit envelope:
1 1 1
T / Jo(2)? A(da) < / 1A(dz) = 1.
16 0 0

. Effect identity and distance calibration. Define the effect multiplier by

TP(x> = _Aeffga(x) = -

Since the interpolated tent is centered,

1 1
/ Tp(x) Mdz) = —Aeﬁ‘/ go(x) N(dz) = 0.
0 0
Substitution into the definition of d(P), followed by factoring the nonnegative multiplier
out of the square root, gives

1/2

A(P) = Aug ( /0 (e A(dw))

The amplitude product and x = 1/16 give
2abk = 27K,

Because 0 < a2 < 1 /256, the denominator is positive and lies between 1/2 and one.
Therefore
2—15K—S S Aeﬂ' S 2—14K—S

Taking square roots of the second-moment bounds gives

< (/Olﬁa(x)2)\(dx)>l/2 <1

Multiplication of the two intervals proves

P

27 1TK=5 <d(P) <271 K%,
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For the strict comparison, Lemma 1 supplies dy = 1/(8v/2). Since S > 0 and K > 1, we
have K—° < 1. Also V2 < 2, so

1 1
dP) <2 MK S <~ <« _—_ —,.
(P) < S 16381 “gyz

This establishes the effect, centering, and distance conclusions for every alternative real-
ization in the finite-moment construction.

. Bounded construction. Now take an admissible w and v = (2, o, #,7). This v is admissible,
and the assumed phase and rank conditions are exactly those used above. Under

the input verification in the first step applies, and
2 1
eLu =0, el? =¢clL”® = 3 < 10.

Thus the null-membership calculation gives all restrictions of Hy(v), and the alternative-
membership calculation gives all restrictions of M,,.

In either branch, the normalized table has outcome support
Y e {-1,0,1}, P(lY|<1)=1.

Indeed, each conditional table atom has absolute outcome at most one, so its conditional
probability of this event is one; integrating over A\ preserves that value. This supplies
Assumption 10. Together with the previously established restrictions, it gives bounded
null and alternative membership by Definitions 7 and 9.

The table effect calculation uses eLu = b, so every bounded alternative has the same
displayed effect formula. The tent centering and second-moment estimates depend on the
ranks and coarse signs, and the distance calibration uses the retained amplitudes. Hence
the centering identity, both distance bounds, and the strict comparison with dy also apply.
Finally, the exact arm-moment calculation gives

1
/R|y!2Q(1+e)/2,P(dy | z) =eL? = 50 te{-L1} zel01]

The coefficient realization was arbitrary throughout, so all conclusions hold for every
realization in both priors.

O]

The support conclusion in Lemma 6 applies to every coefficient realization. The rank-

compatibility condition links the coarse effect resolution to the product of the two fine-scale
amplitudes. The displayed effect is centered and has distance of order K~°. In the finite-
moment tuning, mark rarity and magnitude yield conditional p-moment exactly one; in the
bounded tuning, unit mark magnitude and mark probability one half yield conditional second
moment one half. Both tunings retain the same effect identity and distance bounds.

96



C.2 Augmentation and complete-record likelihood budgets

The component comparison retains the complete record through a common augmentation. Write
B; = 1{Y; # 0} for the mark indicator, and let Dy disclose coefficient pairs at the coarse-
cell boundary nodes. The augmentation consists of the covariates, these indicators, and this
boundary disclosure. Its common probability law is denoted by .

Conditional on the augmentation, use Py and P; for the two branch label laws. These
are local conditional laws in the component comparison. Each label contains treatment and
an outcome sign, including a retained sign when its mark indicator is zero. The intermediate
conditional label law is denoted by (), so that the intermediate augmented probability law is
1 ® Q. Recovering the observed outcome from the sign and mark indicator gives the original-
record mixtures.

Conditioning on the augmentation fixes the allocation of covariates to fine and coarse cells
and identifies which records carry nonzero marks. Boundary disclosure is part of this condi-
tioning. The first and second conditional likelihood budgets, denoted by A and B, bound the
comparisons from Py to @ and from @ to Py, respectively. The following result averages these
budgets over the same augmentation law and gives the resulting complete-record comparison.

Lemma 7. [lem:full-record-copula-component-bound| (Full-record copula component
bound) Let v = (p,«,3,7) be any real tuple, and suppose:

e (Sample size and ranks.) n, K, M are natural numbers, n > 2, K and M are powers
of two, M > 2, 16M < K, and 27 < K.

o (Amplitudes.) 0 < a <1/16 and 0 < u < 1/16.
o (Mark parameters.) 0 <e <1 and L > 0.

Write mg and w1 for the two copula-frame priors

7]"/ = 7TK’M 1% E {0, 1},

viv,a,u,e,L?

and define their complete-record miztures by
P, = /P®” 7, (dP), v e {0,1}.

Let \ denote Lebesgue probability measure on [0,1]. Total variation, denoted by TV, is the
supremum of the absolute difference of event probabilities. The directed chi-square divergence x>
is the integral of the squared Radon—Nikodym density minus one, for probability laws with the
stated absolute continuity.

There exist a common augmentation law w, conditional label kernels Py, P, Q, and nonnega-
tive measurable, integrable conditional budgets A, B with the following properties. The augmen-
tation coordinate is

((Xi)?:lv (Bi)znzlv Da) ) Bz = 1{}/1 7& 0}7

where Dy records the sampled coefficient pairs (\j,n;) exactly at nodes satisfying
JM mod K =0, 0<j<K.

Its covariate marginal is \*™, and its flag marginal is Bernoulli(g)®™.
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Each label consists of a binary treatment and a binary outcome sign, retaining the sign
also when the mark flag is zero. Under branch v, the joint law of the augmentation and these
labels induced by the latent copula construction is p ® P,; the disclosure equals the boundary
restriction of the sampled coefficients almost surely. Under each branch, the M /2 coarse signs
are independent fair signs, and their joint law with the augmentation is the product of their
fair-sign law and p.

For each branch, recovering the records by retaining X; and the treatment label and setting
the outcome to the signed magnitude L when B; = 1, and to zero when B; =0, sends p® P, to
P,. Both augmented branch laws have augmentation marginal p.

The intermediate augmented law p®Q is a probability law. For p-almost every augmentation,
Py, P1,Q are probability laws on the labels and satisfy

Q < Py, P <Q, A >0, B >0,

1+ x*(Q|P) <exp(A), 1+ x*(P1]Q) < exp(B).

Here all three conditional laws and both budgets are evaluated at the full augmentation triple.
Their expectations satisfy

/Ad - 238a4u452n2 /Bd - 25604’&462%4
< p< .

K MK?
If
938040 4e2n2 95644424
4 <9716
K MEK?
then ]
TV(P(),]PH) < g
Proof of Lemma 7. 1. We first construct the common augmentation and the three label ker-
nels. For J € {K, M}, define the cell index, including its value at the right endpoint,

by
celly(z) = min{J — 1, | Jz|}, z € [0,1].
Here K > 0, since 16 M < K and M > 2. Define the boundary-node set and the disclosure
map by
Ai, M €N
No = {j € {0,... . K}: jMmod K =0},  D(Am), — { M) J€No.
J—7 J ¢ Na'

The symbol L denotes an undisclosed pair. Thus the space of possible disclosures is
A = ({Lyu{-1,112) ",
and the augmentation space and a generic augmentation are
Qaug = [0,1]" x {0,1}" x Ak, w = (X,B,d).
Connect observations i and i’ when

CGHM(XZ) = CGHM(Xi/),

’CGHK(XZ') — cellK(X,y)\ = 1,

cellie(X) = cellg(Xy) or | el (Xi), el (Xp)} ¢ Ny,
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Let %' (w) be the collection of connected components of this graph, with connectivity in-
cluding paths of length zero. It partitions {1,...,n}. For every subset ¢ C {1,...,n},

set el -y, j(c):ma}((ﬂceuMZ(Xi)J :iEc}U{0}>.

1€C
The last convention defines j(@) = 0.
We represent the binary labels by their signs:
z=(z,2)} € Zn = ({-1,1}*)",  F,=4"") Dirac,.
z€Zy,
The treatment label is (1 + 2{)/2; the outcome-sign label is retained for both values of B;.

For v € {0,1}, a coarse-sign vector o € {—1,1}/2 and a disclosure §, define the condi-
tional coefficient weights by

K [1{(\j,nj) = d;}, 85 # L, )
woos ) = [T § 14 vrgo i/ BNy 5—1, 16
j=0 4 ) ] — 3

For every real function ¥ on the finite coefficient space, write

EV,U,(S [\Ij] = Z WV,U,(S()‘a 77) \II()‘v 77)
Ane{—1,1}K+1

Fach node weight is nonnegative and sums to one: for an undisclosed node this follows
from

. 1
K90 (/)| < 25 > nmi=0.
>‘j777j€{_171}

Consequently,
Wy 0,6 >0, Zwu,a,6(>‘v T,) =1
Am

Use the coordinate fields of Algorithm 5, and define the record-label density by
roi =1+ 20 6(X0) + B {2]v(X;) + 2120 ¢(Xa) } -

Its dependence on the coefficient draw and o is through those coordinate fields. On each
fine cell, the two active frame coordinates satisfy

K K
SH@P=1 Y lfi@<v2<2
J=0 j=0

The same identities hold at cell endpoints. They imply

1 1 - auk 1
<z <z a < ]-7 tl/ < < -
f@l<g @<y BOISL )< m < o
Indeed, a® < 1/256, and hence 1 — a? > 255/256 > 0. Moreover,
1 1 1
1— 21 <1 < —4— <=



Thus, for every augmentation, coefficient draw, and label vector,

1
<ri <2, 1 Z ru; = L.

2,2 e{—1,1}

N | —

For Scoarse € {—1,1}, let g®carse denote the constant coarse-sign vector:
o.jcoarse = Scoarse (1 < ] < M/2)

Define, for every subset c,

dC7V75coarse (wﬂ Z) = EZ/,O'SCoarse,5 [H rl/,i] )

1€C
and abbreviate

des +de

- = dc,l,—h dc,av = 2

dc,O = dc,O,—h dc,-i— = dC,Ll) dc

)

The null density is independent of the coarse signs. Empty products equal one, so all these
component densities equal one when ¢ = &. Finite averaging and label normalization give

2_nc é dczuyscoarsc S 2nC’ /dcyuascoarsc dFTL = 17

and the same bounds and normalization hold for dc ay.

Now define the three full-label densities and kernels by

fo(w,z) = H deo(w,2),

c€b(w)

fl (wv Z) = 27M/2 Z El,a,é
oe{-1,1}M/2

fav(w,z) = H deav(w,2),
cEC(w)
P,(w,dz) = f,(w,2z) F,(dz), ve{0,1},
Q(w,dz) = fay(w, z) Fr(dz).

n
H il
=1

These definitions apply to every augmentation, including disclosures outside the support
of the augmentation law. Component densities depend only on labels in their component.
Since the components partition the observations, their normalized products are normalized.
The full coefficient average defining f; is normalized by the record-label normalization
above. Therefore Py(w), P1(w), Q(w) are probability laws for every w.

Let the disclosure law be the pushforward of independent fair coefficient pairs:

o = 4=+ Z Diracp(x ) p = A" @ Bernoulli(¢)®" @ uy.
A7n€{7171}K+1
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It is a probability law with the required covariate and flag marginals, and
0 #L <= jeNy for p-almost every w.

The kernels are measurable: the graph is determined by finitely many measurable cell
assignments, and all coefficient and label averages are finite. Their normalization gives

(W@ P)oprgg =p,  ve{01},  (1®Q)(Qaug xZy) = 1.
. We establish the conditional comparisons. Write
K =2k, M = 2k, ke, ke € N.
Since M < K and M > 2,
ke < kg, ke > 1, M| K, 2| M.

In particular,
Nop={jK/M:0<j< M}

Fix an augmentation in the support of p. Its disclosed coefficients are fixed. The undis-
closed coefficient nodes used by a component are

Ne = {j ¢ Np : f;(X;) # 0 for some i € c}.

These node sets are disjoint for distinct components. Indeed, two observations sharing an
undisclosed active node lie in the same fine interval or in neighboring fine intervals joined
through that node, and therefore are connected. Each component lies in one coarse cell.
Its coefficient coupling and its correction consequently depend on the single sign indexed
by j(c). Conditional coefficient independence then gives

n
EV,U,(S [H rl/,i] - H CIc V,0j(c) 41"
i=1

ce? (w

Define the occupied coarse-pair indices and their component groups by

S W) =Hilc):cebw)},  Fw) ={cecCWw):ilc) =7}

The index j(c) belongs to {0,...,M/2 — 1}. Averaging the independent fair coarse signs
yields

1
fl:.H 3 IT des + H de.—
je_F(w) cetj(w) €% (
For every augmentation and every subset c, define

de4 —dc—
Ac,e = dc,av - dc,Ov Ac,o = C’Jr%)

A2 A2,
= © dF,, = © dF,.
e /dc,O e /dc,av
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The denominators are strictly positive. Component normalization gives

/Ac,e dF,, = /AC,O dF, =0, ec > 0, oc > 0.

Choose the conditional budgets

Aw)= Y e B@)=5 X He#d, 0 =i() oo
)

c€b(w c,c/€% (w)

For the first comparison, cancellation of the even discrepancy gives

dZ av
/ — dF, =1+ ec.
dc70

Integration over disjoint label blocks therefore gives

L 2Q@IPW) = [ A+e) <exp| 3 e | = exp(Alw)).

c€b(w) ceb(w)

For the second comparison, define
Aco

dc,av

Ve =
Under the component law with density dc av,
/ O deay dFy, = 0, / 92 de ay dFy, = oc.

For two Signs Scoarses Seoarse € 1—1, 1}, it follows that

/(1 + Scoarse'ﬂC)(l =+ S/coarseﬂc)dcyaV an =1 + SCOarSGS/coarSGOC'

Using two independent copies of each fair coarse sign when squaring the likelihood ratio
gives the exact identity

1

L+ (P@lew) =[] 3 [T +o)+ J] (100
je 7 (w) c€Cj(w) cetj(w)

Here is the exponential bound for each factor. For any finite collection % of components,

define
1
He(%) = 2{H(1+oc)+ H(l—ac)},
cEU cEU
1
Ho (%) = 2{H(1+0c)— H(l—oc)},
cCEU CEU
Do(%) = oc,
cEU
To(%) = % > ocoo
c,cew
c#c!



For the empty collection,

Upon adjoining c, ¢ %, the recurrences are

He(% U {c.}) = He(%) + 0c, Ho (%),
Ho(% U{c.}) = Ho(%) + 0c He(%),
To(% U{ci}) = To(%) + 0c,Do(% ).

These recurrences preserve

For the last inequality, the old bound gives
Ho + 0c.He < (Do + oc, )He < (Do + oc, ) (He + 0c, Ho).
Induction, using 1 4+ x < e®, now gives

He(OZ/ U {C*}) < He(%)(l + oc, DO(OZ/))
< exp(To(% )+ 0c,Do(%)) .

Applying this to each €;(w) proves
1+ x*(P(w)[|Qw)) < exp(Bw)).

Finally, fy and f,, are strictly positive on the finite label alphabet. Hence
Qw) < Py(w), P (w) € Q(w).

All these comparisons are conditional on the full triple w.

. We derive the component estimates used for occupancy counting. In this step, the finite
density expressions are considered as algebraic functions of

a e (-1,1), u ER,

with the augmentation and coefficient weights fixed. Quantitative derivative bounds will
be used on [0,1/16]?. Write Acc(a’,u') and Aco(a’,u’) for the resulting discrepancies.

The entire propensity-coefficient marginal and the entire outcome-coefficient marginal are
common to both branches, with disclosed coordinates pinned. Therefore

Ace(d',0) = Aco(a’,0) = Ace(0,u') = Aco(0,u') = 0.

We also need the two first-order even cancellations.

To see them, the conditional coefficient means at an undisclosed node are

Ey,aﬁ[nj ‘ A] = Vﬁga(j/K))‘jv Eu,a,dp\j | 77] = Vﬁga(j/K)nj'

At a disclosed node, these means are the corresponding pinned values. For constant coarse
sign, the undisclosed means change sign when the coarse sign changes.
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If ¢ has exactly one marked observation i, its record product equals

[Ire= I a+zex)

i'ec i'ec\{i}
x [(1+ 2€(X0) (1 + 2] 0(X3) + 282t (X0) (1 - (X)) -

Conditioning on the propensity coefficients, its outcome-field term is affine in the outcome
coefficients. The branch-dependent conditional means of the undisclosed outcome coef-
ficients, and the correction t1, are linear in the constant coarse sign. Averaging its two
values cancels these changes. Disclosed-coordinate terms are common. Thus

de4+ +de,— = 2dc, Ace=0 if ke <1
For zero marks, every record factor uses only the propensity coefficients, so

Aco =0 ifke=0.

At o/ = 0, all undifferentiated record factors depend only on the outcome coefficients. Dif-
ferentiating one factor produces a term linear in the propensity coefficients and a correction
term linear in the coarse sign. Conditioning on the outcome coefficients and averaging the
two constant coarse signs, using the conditional means above, therefore gives

O Ace(0,u") = 0.
For the outcome derivative, define the modified augmentation
w = (X, (By1{i' = i})h_,,0).
Each record factor is affine in v/, so the product rule at v’ = 0 gives

0w Acel(d,0;w) = Z {Aqe(a’, 1;w®) — Ac,e(a',O;w)} =0.
i€c
Here evaluation at unit outcome amplitude extracts the coefficient of the affine marked

factor; the algebraic functions are defined there. Each modified augmentation has at most
one mark, so the preceding cancellation applies.

For the derivative bounds, define the coefficient fields and the rational correction factor by

a'(1

(2P (2)?)

K K
Fae) =2 fi@X Fol@) =3 fiehm,  eld) = =5
=0 =0

The frame identities give
Fal,IFyl V2 <2, |FFy <2

Direct differentiation gives



On0<d <1/16,

1—(a’)2>ﬁ, I1-F3| <1,
and hence
1 , 3/256 " 1/2
<14 2277 <9 < 1.
ls 35 lelsltaraez =2 lels gpage S

In this notation the interaction coordinate is
((x) = u {a/FA(ﬂs)Fn(a:) — I/mﬁg(z)cx(a')} .

The estimates needed for its derivatives are

~ 1 33
|FAFy — vhgoch| <4+ 3= 3"
~ 1 17
|FAFy — vhgoc,| <2+ 3= 3"
1 31
FAF, — =2
[Py = vgncel < 5+ 305 = 210

The first, coarser bound is sufficient for the first propensity derivative. For every record
factor on the amplitude rectangle,

133
<24+ —22 <4
[arri 168 —
1

2 <y
10 ”'-256—’
31
, 24 2= <y
Ourvil <2+ 375 <4,

Also |r,;] < 2 throughout this closed rectangle.

Assigning the four labelled differentiations to record factors gives at most n2 terms in the
fourth mixed product derivative. Each differentiated factor is bounded by four, and every
remaining factor by two. Finite averaging therefore gives

|92,02,d < 256 nd 2",

C,V,Scoarse
and the two-differentiation product rule similarly gives

|04/ Oyrd | < 16n2 2",

C,V,Scoarse

These statements include the empty product, whose derivatives vanish. Taking the even
and odd contrasts yields

02,02 Ace| < 51208 2", |0 O Ac o] < 1602 2",
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The axis identities and first-order cancellations imply
2 Ace(d,0) = 020y Ace(d’,0) = 0.

Applying the second-order remainder formula first in outcome amplitude and then in
propensity amplitude gives

a u
|Ace(a,u)| < 512n22M / (a—a) da’/ (u—u)du
0 0
= 128au?n? 2".

For the odd discrepancy, 0, Aco(a’,0) = 0. The mixed derivative bound and the mean-
value inequality give, successively,

|00 Acold’,u)| < 16un2 2™, |Acola,u)| < 16aun? 2.

It remains to check singleton cancellation under the actual disclosure. Distinct boundary
nodes are separated by K /M > 16 fine intervals, so at most one active frame node at any
covariate is disclosed. Distinct undisclosed coefficient pairs are independent, with each
individual coefficient having mean zero. Thus, for every fixed coarse-sign vector,

E106l€(2)°] = a®,

E1o5l¢(x)v(z)] — Eopsl¢(2)v(z)] = aurgs(z).

For the first identity, the diagonal terms sum to a? > y fj(;zc)2 = a?, and every cross term
has an undisclosed mean-zero factor. For the second, the undisclosed same-node correlation
is kgo(j/K); disclosed same-node terms are common, and g,(j/K) = 0 at disclosed nodes.
Cross terms again vanish. The first moments of £ and v are common to both branches,
and

aurgy(x) + t1(z)(1 — a?) = 0.

Consequently every singleton label density agrees with its null density, for either value of
its coarse sign. These identities also hold at endpoints by the frame formulas. For the
empty subset, normalization of the coefficient weights gives all component densities equal
to one. Hence

Ace =Aco=0 ifnc <1

Squaring the discrepancy bounds and using the denominator lower bounds now gives, for
p-almost every augmentation and every component,

ec < 2Matutnd8™1{n. > 2, ke > 2},
0c < 28a2und8™1{n. > 2, ke > 1}.
4. We bound the expectations of the budgets. Define the two occupancy scores by

Sone(w) = Z nC88"C1{nc > 2, ke > 2},
c€b(w)
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1
Spair(w):§ E ndng 8t
¢, €% (w)
I il
af a0 =ie L

Ne,Ner 2> 2, ke, ke >1

The component estimates imply

A< 214a4u450ne, B < 216a4u45pair p-almost surely.

Under p, the fine-cell indices are independent uniform draws from {0, ..., K — 1}, and the
flags are independent Bernoulli draws, independent of those indices. A connected compo-
nent of size rocc occupies consecutive fine cells spanning at most rqc. cells. For a specified
observation subset of that size and a specified starting cell, the necessary occupancy event
has probability at most
(rOCC ) Tocc
% .

A window extending past the final cell has fewer available cells and obeys the same bound.
The probability of at least two marks in that subset is at most r2,.e2. There are at most

K starting cells and ( ”CC) observation subsets. Overcounting these necessary events yields

To
( n > 10 Tocc Tocc
r 87’0(:0 ( )
occ *
Toce K

n
/Sone d:u < 52K Z
Tocc=2
For two distinct components, their observation subsets are disjoint. Each requires a mark,
so for sizes Tocc, .. the joint flag probability is at most 7occr’..£2. A coarse pair contains
2K /M fine cells. Thus the number of ordered starting-cell choices in a common coarse

pair is at most

M (2K\* 2K?
) =

2 M

n

The number of disjoint subset choices is bounded by (T” )( ) Using independence on

/
occ/ \Toce

the disjoint subsets, and overcounting by ordered pairs, gives

/S < 2K En, no\,5 gr (rocc>’"occ :
i < rr1 occ .
pair L = Ty o \Foce) K

When the collection of eligible pairs is empty, its score is zero and this bound still applies.

Define the occupancy ratio by

n
Coce = 8e ?

The factorial and binomial bounds

T
Tocc | "oce n n oce
Toce! > ( ) < T
€ Tocc Tocc*

imply, for every rocc > 2 and every nonnegative integer docc,

n d Tocc | Toce d d
occ QTocc occ ~Tocc ocet1 FToce
( >TOCC 8 ( K S TOCC occ S TOCC COCC :
Tocc
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The factorial inequality follows from the usual Stirling lower bound, whose square-root
factor is at least one for positive integers. Extending the nonnegative finite sums gives

oo
[Adu<2tatuten 3 rlke

Toce=2
Q17 (4,422 2 0 2
a*u*e 6 rroce

[Bdu< {Z } .

Tocc=2

For dge; € {6, 11}, the elementary inequality rocc < 2roce=l gives
o0 (o]
dser occ dser 2 dser OCC_2
Z Toce gcc <2 Cocc Z (2 Cocc)r
Tocc=2 Tocc=2
dser 2
2 <0CC

— dser+1 2
= e <,
occ

The geometric series converges because

0 < Coee < 24 % (e < 21124, 2790 <

DN | =

Here we used e < 3 and 2%0n < K. Consequently,

4,4.2, 2 2384422

dy < 926942 U ET a“u“en
Bd - 231244 CL4U4€27’L4 - 256a4u452n4
= MK2 = MK?

since 226242 < 238 and 23124* < 256, The budgets are measurable finite sums. The uniform
component denominator bounds and finite label alphabet make them bounded for fixed
parameters, hence integrable under the probability law pu.

5. We identify the original-record projections. Define the recovery map by

14zt "
OL(w,z) = (Xz ?,B@Z?L)
i=1
This map is measurable.

For a fixed o, the coefficient law in Algorithm 5 assigns mass

K )

H 1+ vrgo (j/K)\n;
. 4

J=0

to a coefficient draw. At boundary nodes, g,(j/K) = 0. Its disclosure law is therefore pg,
and conditioning on a disclosure gives precisely the weights w, , 5. In particular, for every
function ¥ on the coeflicient space,

K .
[ Busl¥l notas) = Y- [ e UM & g ),
An 7=0
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For the null branch, the component factorization in Item 2 identifies fo with the conditional
full-record label average. For the alternative branch, that average is the definition of fj.
Integrating the disclosure thus recovers the respective original coefficient averages.

For a fixed latent draw and covariate z, the flag and fair-label weights give

Pyr (A 1 —;'Zt, Y =21 | x> = Z {1+2%(z) + 2 v(z) + 2'27((2) },

and, summing the retained outcome-sign label when the flag is zero,
1—¢

Pr(A: 14;2 ,Y:0|x> .S 1;5(1+Ztg(x)):7(1“‘:5(;5)).

v 2
2ye{-1,1}

These are exactly the categories of Definition 29. Independent record generation condi-
tional on the latent draw, followed by its prior average, therefore proves

(L® Pp)oO;* =Py, (L@ P)oO;t =Py,

. Assume the sum of the two stated public budget bounds is at most 2716, We first obtain
an envelope for conditional total variation.

On a finite alphabet, absolute continuity and Cauchy—Schwarz give

TV(QW), Pow)) < 3 V@),

TV(P (), Q) < 5 VAP (@) [QE))

Indeed, total variation is half the sum of absolute differences of the masses; writing those
differences relative to the dominating law and applying Cauchy—Schwarz gives the dis-
played bounds.

For 0 < @exp < 1/256, comparison of the exponential series with the geometric series gives

1
e < = <14 2L,
- xexp

where the second inequality follows after multiplication by 1 — zeyxp > 0. If A(w) + B(w) <
1/256, the conditional divergence bounds and the triangle inequality therefore yield

TV(Py(w), Pi(w)) < % 2A(w) + %\/QB(w)

< VAW 1 Bw) < %

The middle inequality follows by squaring and using 2/ AB < A+B. In the complementary
case, A(w) + B(w) > 1/256, total variation between probability laws is at most one. Both
cases consequently give

TV(Py(w), Pi(w)) < % + 256(A(w) + B(w)) p-almost surely.
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For any measurable augmented event Eaug € Qaug X Zy,, define its label section by
Eaugw = {2z : (w,2) € Eayg}-
The common augmentation marginal implies
(1 @ Po)(Eaug) — (1 ® Pr1)(Eaug)|
/ o) Eangs) — P () Bavgs)| ()

17
<1 d ) <L 4o —
ot 56</Au+/8,u> 5 256 = o5

Taking the supremum over augmented events proves

17
T P pP) < —

For every measurable original-record event E,.., its inverse image under Oy, is an augmented
event. The projection identities from Item 5 therefore give

17

TV(Po,P1) < TV(n@ Po,p® 1) < 5

<

Oo\»—*

. Finally, we verify that the augmentation is induced by the stipulated latent construction.
Define its latent coefficient law by the masses

K .
-~ 1+ vkgy(7/K)Nin;
VVZ/({O—7A?T’}):2 M/QH 9 Ef/ ) Jn].
J=0
Define the joint latent augmented law by

L, (do, dX, dn, dX, dB, 5, dz)

= W, (do, dX, dn) \*"(dX) Bernoulli(e)®"(dB) Diracp ) (dd) (H rm> (dz).

The coefficient weights sum to one, and the conditional label product integrates to one.
Thus
L, (entire space) = 1, L{d =D\, n)}=1.

Conditioning its finite coefficient average on the disclosure, and then using the component
factorization for branch zero and the full coefficient average for branch one, gives

L, o ((o, A, g, w,2) — (w,z))_1 =u® P, ve{0,1}.

There are M + 1 disclosed nodes, and the coarse tents vanish at all of them. Their
coefficient pairs are therefore independent fair pairs conditional on every coarse-sign vector.
Summing the undisclosed coefficient weights gives, for each o, € {—1,1}M/2 and each
actual boundary disclosure ¢,

Pr{c = 0,,Dy = 0} = 2~ M/24=(M+1),
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Define the fair coarse-sign law by

U, =2 M/2 Z Dirac, .
o€{~1,1}M/2

The covariates and flags are drawn independently of these latent variables, and integrating
the normalized labels leaves their law unchanged. Hence

L, o ((o, A, n,w,z) — (U,w))_l = Uy, @ .

This proves both the independent fair-sign assertion and its product relation with the full
augmentation. Since L > 0, recovery also satisfies B; = 1{Y; # 0}. Together with the
kernel, budget, projection, and total-variation properties already established, these are all
the required conclusions.

O]

Algorithm 6 (Branchwise converse priors mg p v, T1,n,0)

Inputs are the sample size n and the public tuple v = (p,, 5,7); ¢ = (p — 1)/p, F(p) is the
exponent-comparison scalar, D, is the rough-confounding exponent denominator, Hgye is the
fine-rank multiplier, and Ny (v) is the rough-construction threshold.

1. If F(p) <1 and n > Nijgw(v), select

K = allosa(Huwan®P2)] v _ plios( K49/ 16),

and set
a= Kl—:, u= %, Enp = 167K L, =P
Select the finite copula-frame priors
Tumw = Togauenony ¥ E{0,1}
2. Otherwise, set
N =29 {nzq/(2v+q)-| 7 b= %’ Enw = R4, Lny = B/ (1)

Select the opposite paired-tent null and alternative priors at this rank, cell width, rare-
mark probability, and mark magnitude, denoted respectively by

T0,n,v9 T1,n,v-
3. Output the selected priors and their complete independent-record mixtures
(70,0 T1nyw) Pyny = / P¥" 1, n0(dP), v € {0,1}.
The selected construction satisfies the stipulated balancing, support-law membership, true

null-mixture denominator, complete occupancy and transition accounting, and bounded-
scale comparison properties.
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The common augmentation in Lemma 7 includes the disclosed boundary coefficients, and the
coarse signs remain independent of it under both branches. All three conditional label laws are
normalized probability laws. The first expected budget has sample-size and rank factor n?/K;
the second has factor n*/(MK?). Both include the amplitude and mark factor a*uc?. Their
stated sum condition gives total variation below one eighth for the recovered complete-record
mixtures, including the treatment labels and zero outcomes.

C.3 Selected priors and the rough lower bound

The selected converse construction in Algorithm 6 now has its ingredients. For F(p) < 1 and
sample size at least the public lower-construction threshold, it selects the copula-frame priors
at its specified ranks and finite-moment tuning. The other branch uses the paired-tent package.
This selection combines the rough-phase construction with witnesses available for every integer
sample size at least two.

At moment order two, the bounded companion uses the bounded copula tuning in the large-
sample rough branch and the signed-binary paired-tent package otherwise. Let V denote the
admissible tuple domain stipulated in Definition 1. The following definition fixes the bounded
prior pair and its complete-record mixtures.

Definition 31. [synth_1] (Bounded converse priors) Fiz v = (2,,8,7) € V, write w =
(a, B,7), and let n > 2. Use the phase functional and public constants of Definition 15. For
v € {0,1}, define the bounded prior pair 7r},’7n7v as follows.

If F(2) <1 and n > Niow(v), put S = a+ 3, let K be the least power of two at least

HﬁmenQ/D2 , and set

M = 2L10g2(KS/7/16)J’ a =

Define

b _ KM
Tonw = ﬂ-l/;v,a, 2b,1/2,1° Ve {0’ 1}’

using the finite coefficient draws and record-law pushforward of Algorithm 5. This is the bounded
tuning of Lemma 6: it uses the same ranks and amplitudes a,b as the rough branch of Al-
gorithm 6, with outcome-coordinate amplitude u = 2b, mark probability e = 1/2, and mark
magnitude L = 1.

IfF(2) > 1, or if F(2) < 1 and n < Nyow(v), take the signed-binary paired-tent package
of Lemma 5 at sample size n and tuple w. Writing P(])D for its selected null law and 7r]f for its
selected finite alternative prior, define
71—(k)),n,v - 5P5’7 7Tllo,n,v - 7T]13.

This supplies the signed-binary counterpart of the paired-tent branch and small-sample fallback
in Algorithm 6.
In either branch, the associated complete-record mixtures are

Pg,n,v = /P®n WB,n,v(dP)a Ve {07 1}'
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The bounded prior pair 7'('},)7”’1) in Definition 31 is defined for every admissible moment-order-

two tuple and every n > 2. Its complete-record mixture ]P’BJW uses the same draw-once con-

vention as Pr,. The next result assembles support placement, likelihood control, and the
testing-risk lower bound in the rough phase.

Lemma 8. [lem:rough-full-record-sharp-lower| (Sharp rough-phase record lower bound)
Use the selected converse priors and complete-record miztures of Algorithm 6, and the phase
functional, exponents, multipliers, and scales of Definition 15. Let A denote Lebesgue probability
measure on [0,1]. Define the heterogeneity distance, model supremum, and witness distance by

1/2

2
1
d(P) = /[071} (Tp(m) — /[0,1] Tp(2) dA(z)) d\(x) , D, = pse%av d(P), dy = @

For probability laws, TV denotes the supremum of the absolute differences between their proba-
bilities of the same measurable event.
Suppose that:

o (Admissibility.) v = (p,a, B,7) is admissible as in Definition 1.
e (Rough phase.) F(p) < 1.
e (Sample size.) n is an integer with n > 2.

The finite priors Ton., and 71, have nonnegative weights summing to one. Every positive-
weight null support law belongs to Hy(v) of Definition 2, and every positive-weight alternative
support law satisfies

PeM,  cn B <d(P) < dy.
Moreover,
1 ~Eip)) > 2
do < Dy, TV(PO,n,mPLn,v) < 57 B, (v,cvn ) > 57

with testing risk as in Definition 5.
If n > Niw(v), the selected fine and coarse ranks K, M of Algorithm 6 satisfy the rank
conditions of Lemma 6. In particular, they are powers of two and satisfy

16M <K, 2<M<K%7,  29h<K.
With the selected rare-mark probability €, ., of Algorithm 6, the deterministic budget bounds are

238(K=/16)*(1/16)* 2 ,n? 20

K o Hﬁne’
2°9(K~/16)*(1/16)*% 2 n* _ 213
MK?2 - HZ,

The same complete-record mixtures then satisfy

TV(PO,n,va Pl,n,v) <

|

For the bounded experiment, suppose that:
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o (Admissibility.) w = («a, 8,7) is admissible as in Definition 7; write v = (2, a, B, 7).
e (Rough phase.) F(2) < 1.
e (Sample size.) n is an integer with n > 2.

Let 7T0nv and 7T1nU be the selected bounded converse priors of Definition 31, and let POnU
and Pl,n,v denote their respective complete-record miztures. Both finite priors have nonnegative
weights summing to one. Every positive-weight null support law belongs to H(l)’(w) of Definition 9,
and every positive-weight alternative support law satisfies

PeM;,  &n P <d(P) < dy.
Furthermore,
1 2
TV(]P)OR’U’]PITLU) 53 B,,bl (UJ,C,B]TL_EAL(Q)) > 5’
with bounded testing risk as in Definition 11.

Proof of Lemma 8. Fix an admissible tuple v = (p, a, 8,+) with F(p) < 1, and an integer n > 2.
Use the quantities of Definition 15, in particular

qu;l, S=a+0, Dp—1+2a+ﬁ+s
p 2y
Admissibility gives
1<p<L2 o, >0, v >
SO 1
O<q§§, S >0, 2v+q >0, D, > 1.

We first establish the original-model conclusions, splitting at Njgy(v).

1. The small-sample branch. Suppose n < Nju(v). Subtracting the two exponent for-

mulas gives
258(2v + q) — 2vqDy

Ey4(p) — Eo(p) =

(2v+q)Dy
__ g (25 , B, 5
- (2y+4q)D, (q 20 ¢ 1>
2vq

The last identity uses ¢~' — 1 = (p — 1)~!. Thus Eq(p) — E4(p) > 0. The definition of c,,,
together with n < Njoy(v), yields

con BP) < 8 Ny (v) T (B0 ()= Ealp)) p — Ealp)

< an—(Eo(P)—E4(P))n—E4(p) = cgn_EO( P)

The selected priors are the paired-tent priors of Algorithm 6, at the even rank

N =2 {n2q/(2v+q)-| 7 B = %’ enw = R4, Lyy = h~7/@-1),
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We identify their canonical support laws explicitly. For o € {—1,1}" /2 define the paired-
tent field by

S ) — {Uij(Nw —(2/-2), @2 -2)/N, 2 - 1)/N],

o . . ) 1<j<N/2,
—0iba(Nx —(2j — 1)), = €[(2j —1)/N,2j/NJ,

where b is the triangular tent of Algorithm 5; boundary values are zero. Let P be the
law with uniform covariate, propensity 1/2, and conditional outcome kernels

Qo,peen (- | ) = do,

Q1,prent (- | ©) = (1 — €nw)do

tent tent
En ,U go ( ) 671 v ga ( )
1 ) — (1= o_r, .-
+ 2 ( + 16 ) L7L v 2 < 16 Ln,'u

Here 0, denotes a point mass at y. Define Py by the same kernels with the tent field
replaced by zero. These are exactly the null and alternative laws selected by the paired-
tent branch: its treated mean is

L B
Tpien () = %q#ggem(x) @), T (@) =0,

since 7! — (p — 1)7! = 1. Thus the selected alternative prior and its complete-record
mixture are

Tinw = 2_]\//2 Z 5Pgent, Fg”) — Q—N/2 Z (P;ent)@m
oe{-1,1}N/2 oe{—1,1}N/2
Before pushing forward to laws, each of the 2V/2 sign configurations has weight 2-7V/2;

hence
27 N2>, 2N2pTN2 o

Every null sign configuration produces the same zero-effect law Py just defined. Conse-
quently,

-(n )
TO,n,v = 5P()7 ]P)O,n,v = P()®n7 Py nu — P

Here the equality of priors is as probability measures on laws; the finite sign enumeration
may retain repeated copies of Fj.

We now certify these canonical laws directly. Ceiling bounds give

2024/ (279 <« N < 4p24/7+9) N > 9 0<h< 1
_— _— b) — ) —_— 2 M

Hence 0 < e, < 1 and L, , > 0. The displayed kernels have nonnegative masses summing
to one, and their arm moments satisfy

/ P Qo.p(dy | ) = 0, / P Qur(dy | ©) = enully = 1

for P = Py and every P = P The propensity and baseline mean are constant, while

95 loo <1, 1g5™ (2) — 5™ (2)| < 8Nz — 2.
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For the latter bound, each paired bump has Lipschitz constant at most 4N, and at most two
paired bumps contribute at the two endpoints. Combining this bound with the envelope
bound gives, for 0 < v <1,

W g™ (@) — g™ (2)] < 8la — 2|

Indeed, when N|x — z| < 1, use N|z — z| < (N|z — 2|)7; when N|z — z| > 1, use the
envelope bound 2 < 8(N|z — z|)?. Consequently,

1 1
[ 7ptent [loo < 6 |Tptent () — Tptent (2)] < §|x —z|7.
These calculations verify all restrictions of Definitions 1 and 2, so
Py € Ho(v), Pt ¢ M,

Opposite pairing and integration of the squared triangular tent give

1
/ggent d\ = 07 /(g(tyent)Q d\ = §

Thus the distance of each canonical alternative is

d(P(gcnt) h’y 4 —2“#1/(27"“1) = cgn—Eo(p) d(P;CHt) S % < ClO.

16 \f \/‘ ’
To compare the canonical complete-record mixtures, define the one-record likelihood ratio
on the full record space by

1, A=1, Y:Ln,vv
-1, A=1,Y =—Ly,,

0, otherwise.

tent X
gtent(X A Y) _1_|_ga 1é )

The conditional masses show directly that

dPtent
o
dPy

= (%1t Py-almost surely.

For two sign configurations o, ¢’, integration over all record categories and then over the

paired cells gives
N/2

38} en 2
[ gt an = 7 2 %1%

N/2
/ 768N Z 97

Write x?(Q||P) = [(dQ/dP —1)%dP for the directed chi—square divergence. Independence
of the records and finite-mixture expansion yield

N/2 n

—(n) n ETLU
+X2(P§ HP(S8 )ZEU,U’ 768N Zaﬂ 9j ’
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where both sign configurations are independent and uniform. The expression inside the
power is positive. Using (1 + Pexp)” < e™exp for ey, > —1, independence of the sign
products, and cosh(Vexp) < Ve /2 for Jexp € R, we obtain

L2 (P IRE™) < [cosh( ki )} A

The selected rank calibrates this exponent because
n%e? h=n?N-"0F2/0 <1,
Here the lower rank bound implies N > n2¢/(27+9)  and %(1 + 27/q) = 2. Since

eVexp < (1 — ﬁexp)_l for 0 < Jexp < 1,

2™ | pen 1

Cauchy—Schwarz therefore gives

1 S |
TV o Prao) < 5V 2P P < 5.

The model-supremum bound is supplied by Lemma 5:
dy < D,.

Together with the multiplier comparison, these canonical calculations give, for every
positive-weight alternative support law,

P e M,, e, Falp) < cgn_EO(p) < d(P) < dy.

Finally, for every size-valid test ¢, averaging over its independent uniform seed and using
the total-variation expectation bound gives

sup {1 Ru(P)} > / {1 = Ra(P, 8)} 7100 (dP)

9 —=(n) 2
> = —TV(PP", P =
Taking the infimum over size-valid tests proves the canonical risk bound

2
B, (v,cgn_EO(p)> > 5"
For each test satisfying the size constraint, decreasing the separation enlarges the alterna-
tive set, so

sup {1 —Ru(P,¢)} < sup {1 -Ru(P,9)}.
PeM, PeM,
d(P)>c§n—Fo®) d(P)>cyn~Fa(p)
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The positive-weight alternative supplied by the paired-tent construction makes both sets
nonempty. Taking infima over the same size-valid tests and using its risk bound gives

2

= < B, <v, cgn_EO(p)) < B, (U, cvn_E4(p)) .
Finally, n < Njow(v) excludes the hypothesis n > Njoy(v) of the additional rank and
activity conclusions.

. Ranks in the large-sample branch. Suppose now n > Ny, (v). Define the selected
fine and coarse ranks by

K — 9[loga(Hpnen® Pp)] M = 2lloga(K5/7/16)|

)

Since p— 1 <1 and ¢ <1/2,

2
v <.

S
2 — < F 1
S+27_ (p) <1, S<4V+1_

Also,

S
Dp—1:2a+§+2—§F(p)<1, 1< D,<2.
q g

In particular 2/D, > 1, and therefore n?/Pr > n. The ceiling inequalities
lOgQ(HﬁnenZ/Dp) < lrlogQ(Hﬁnen2/Dp)—| < 10g2(Hﬁnen2/Dp) +1

give
Hgpen?Pr < K < 2Hgpen? P, 200 < K.

The definition of the threshold gives

n > 3200128 S/ s 25/ > 39

Thus the coarse target K5/7 /16 is at least 2. Applying the floor inequalities to its base-two
logarithm gives
KS KS/v

<M< ,
32~ - 16

Both ranks are powers of two. Since K > 1 and S/y < 1,

M > 2.

16M < K" <K, M<K,
These are all the required rank-legality conditions.

. Normalization, support, and separation. At these ranks, define the legality tuning
and its copula priors by

K= KB 1 ) »
Qleg = T67 bleg e E’ u = E’ £ = (16b1eg) /q7 Lmark =¢ /p7
v = Trf/z}]’\glegvuf,l/mark’ ]P)V - /P®n Try(dp)’ Ve {07 1}
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Because K > 1 and «, 8 > 0,
1 1 1
O<aleggﬁ, 0<bleg§%, 0<“§E’ O<exl, Linark > 0.
For completeness, the coefficient weights in Algorithm 5 are normalized as follows. The
triangular tent satisfies
0 <ba(tp) =2min{ta, 1 —tp} <1 (ta €10,1]),
0 |go(x)] < 1 on [0,1]. With k = 1/16, each node-pair probability satisfies

Lt wrg (i/ KA 1=
4 - 4

> 0,

and cancellation of the sign product gives

3 1+ vhgo (i/ K) Aini
4

=1.

()‘iyni)e{_lﬂl}z

Conditional independence therefore makes the sum of the fine-pair product weights equal
to one for every coarse-sign configuration. Summing over the fair coarse signs then gives

> ME=
oe{-1,1}M/2

Thus both finite coefficient distributions, and their pushforwards mg, 71, have nonnegative
weights summing to one.

The rank conditions established above allow us to apply Lemma 6. Every null support
law belongs to Hy(v), and every alternative support law satisfies

PeM,  27YK5 <d(P) < dy.
The upper rounding bound and S > 0 imply
Cvn—E4(P) < kvn—Ezl(P)
_ 2—17(2Hﬁne)—5n—23/Dp
—_ 2717(2Hﬁnen2/DP)75
<27V K=% <d(P).
This proves the required alternative placement for the copula pair.

. Activity calibration. Define the deterministic first- and second-component activity
bounds by

38 4 4.2 2 56,4 4.2 4
A _2 AlegU €M B _2 AjegU €M
det — K ; det — MK?2

In Lemma 7, let u be the common augmentation law and write Acond, Beond for its condi-
tional chi-square exponent budgets. The expectation bounds supplied there are

/Acond dﬂ < Adet, /Bcond dﬂ < Byet-
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We calibrate the deterministic quantities on the right.

First, raising the lower fine-rank bound to D, > 0 gives

KP» > H?n? > Hppen?.
Consequently,
27-—D 1 4 -—2D 2 7-—Dp\ 2 1
nK 7?7 < —— n K P:(nK P)§ 5
Hﬁne Hﬁne

The tuning gives the exact amplitude product

e=16"YVighla ailegu‘lg = 1678 2/ag—(4at26/q) < o—48 r—(4a+28/q)

where the last inequality follows from ¢ < 1/2. Furthermore,

é325’:204—1—2ﬁ§204—|—§,
2y q

and hence 9
q

As K > 1, these inequalities yield

Ager < 271002 fg—(1+40+28/q)

2—10
<o W0,2-Dp £ 2

fine

For the second budget, use the lower coarse-rank bound:

984 | —(2+4a+28/q)
Bdet < M
< 9134 fr—(2+4a+28/q+5/7)
=2BptK—2Pr < 72;3 .
fine

The exponent identity in the last line is

2Dp=2+4a+%+§.
q Y
Since Hgpe = 29,
—10 913
Adet + Baet < Hene + 2

fine

_ 950 4 967 _ 9—16

All sample-size, rank, amplitude, and mark hypotheses of Lemma 7 have now been dis-
charged. Its complete-record comparison gives
1

TV(PQ,Pl) < =< 5

oo =
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5. Testing risk and identification of the selected pair. Let ¢ be any randomized test
satisfying the size constraint in Definition 5. Average over the independent public uniform
seed U of Definition 4, defining

6:([0,1] x {0,1} xR)" —[0,1],  ¢(Dn) = Ey[é(Dn, U)].

Finite-mixture linearity and null support give

Jode= [RuPo)map) <

For a measurable function taking values in [0, 1], the expectation difference is bounded by

total variation. Thus
Joae— [Gar,

Using alternative support and normalization,

< TV(Py,Py).

sup {1 Ru(P.g)} > / {1 - Ru(P.6)} m(dP)

:1/¢dIP’1
9

> — — TV (P, Pq).

Z 10 (Po, P1)
Normalization ensures that at least one alternative weight is positive, so the alternative set
is nonempty; zero-weight terms contribute zero. The zero test satisfies the size constraint,
so the infimum is also over a nonempty set. Taking that infimum gives

2
B, (U,Cvn_E4(p)) > % —~ TV(Bo,P1) > .

It remains to identify this copula pair with the selected pair. In the present branch, the
formulas in Algorithm 6 satisfy

K-8 1/q
Enpw = 16_1/qK_B/q = <16 256 > =&, Ln,v = E;,i)/p = Lmark-

Therefore
Tymw = Ty, ]P)z/,n,v =P, IS {07 1}

For the selected pair, the conditional budgets supplied by Lemma 7 consequently satisfy

2710 213
Acond dpp < Agey < ; Beona dpt < Baet < —5—.
/ CO et Hﬁne co! et Hgne

The calibrated activity bounds apply to the deterministic right-hand sides of the compo-
nent expectation estimates. Finally, the model witness supplied by Lemma 5 gives

do < D,.

Together with the preceding calculations, this establishes normalization, support, separa-
tion, the model-supremum bound, testing risk, total variation, rank legality, the fine-rank
bound, and the deterministic activity calibration in the large-sample branch.
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6. The bounded small-sample branch. Fix an admissible w = («, 8,7), put

2y

U:(2aa’ﬂvw)v qui;:cln EO(Z):W’

and suppose F'(2) < 1. This v is admissible. If n < Njoy(v), the exponent and multiplier
calculation at p = 2 gives
CETFE4(2) o —Eo(2)

The bounded fallback in Definition 31 selects the signed-binary paired-tent package of
Lemma 5:

b _ b _ b
7r0,n,v - 5P0b? ﬂ-l,n,v =T,
b _ (pb\®n b _ pn)
IP)O,n,v - (PO) ’ IP)l,n,v - Pl,b'

The point mass and the finite alternative prior are normalized. Signed-binary support
implies |Y| < 1, so their support laws satisfy

b b
Fy € Hy(w),
and, on every positive-weight alternative,
PeM], P @) < PR < q(P) < dy.

The same paired-tent bound supplies

1 2
TV (B Pr) < 50 Bi(w,cin= @) > =

0,n,vs = 1,n,v 2’ n
For every bounded-null size-valid test, the alternative-set inclusion gives

sup {1 =Ra(P @)} < sup {1 —Ru(P.¢)}.
PeMb, Pemb,
d(P)>cgn= P02 d(P)>chn=Fa®

The paired-tent prior has a positive weight, ensuring nonempty alternative sets. Taking
infima yields

2
B8 o ko #40) 2 B 51%) 2

7. The bounded large-sample branch. Suppose n > N, (v). Evaluate the rank formulas
and amplitudes ajeg, bieg at v = (2, a, 3,). The rank calculation gives

K — 9[loga(Hpnen P2)] M = ollor(5577/16)]

)

I{ﬁnen?/D2 < K < 2Hﬁnen2/D27 240” < K,
S/ S/
Ko7 <& ,
32 — T 16
Use the separate bounded tuning

M > 2, 16M <K, M<K,

K« K8 K8 1
?, bleg: ﬁa szzbleg: € = 5> Ly =1,

(leg = 128 2
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and define its priors and complete-record mixtures by

7_‘_Ili),fra]rne _ Wfb{\gleg,ub,eb,Lb’ ]Pallj,frame _ /P®n ﬂ.lk/),frarne(dp)’ = {O, 1}.
Here
0< <1 0<up< L 1 0<ep,<1 Ly, >0
a — U To0 S T4 £ :
g =16 b =128 ~ 16’ b b

The coefficient weights depend on the ranks and the copula coupling, so the product-weight
calculation proves normalization for both bounded priors as well. The bounded clause of
Lemma 6 supplies

Pe Hg(w) on null support,

PecM?, 271TK=% < d(P) < dy on alternative support.

The upper fine-rank bound gives

P Fi?) < o~ Fa®) = 2_17(2Hﬁnen2/D2)_S <o 1TR-S,

w

For this tuning, the exact amplitude product is

4 4_2 _ o—46 1-—4S
alegubgb =2 K .

Thus the deterministic component budgets, denoted by Ay, and By, are

10,4 77— (2+4S
py SO, L 2T

At p=2,
D2:1+25+§§1+4S,
2y

because v > 1/4. Raising the fine-rank bound to Do, and then squaring the resulting
reciprocal bound, gives

n2K—D2 < L ’ nA K202 < —
Hﬁne Hﬁne
It follows that s
Ay < 2782K P2 < 2—,
Hﬁne

and, using M > K5/7/32,
By < 215p4 |~ (2+45+5/7)

15, 4 7-—2D 215
=270 K72 < ——.
HE .
Consequently,
2—8 215
B, < —
Ab+ b= Hﬁne +H2

fine

— 2—48 + 2—65 < 2—16.

Applying Lemma 7, with the verified bounded parameters, gives

1 1
Ty gy ey < Lo L
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For a test satisfying the bounded-null size constraint, seed averaging, null support, and
the total-variation expectation bound give

— 1
de,frame < =
/ d) 0 =10’

sup {1 —Ru,(P,¢)} >1— / & dpb-irame
PeMb
d(P)>chn—Fa(2
9 b,frame pb,frame
> 0 TV (IP’O Py )
Both priors are normalized, so their alternative support is nonempty; the zero test again

satisfies the size constraint. Taking the infimum therefore yields

9 ram ram 2
BP (w,cgnﬂ(?)) > — _ v (phieme phiframey o 2
10 5
Finally, the selection in Definition 31 identifies
Tr}/),n,v = ﬂ_ll?,frame’ Pg,n,v = PB,frame’ Ve {07 1}

This transfers normalization, support, separation, total variation, and the testing-risk
bound to the selected bounded pair, completing the bounded clause.

O]

Under F(p) < 1, Lemma 8 gives the rough separation exponent for every n > 2. Above the
public lower-construction threshold, the selected ranks also meet the component-comparison
conditions and give the stronger total-variation bound of one eighth. The deterministic budget
bounds control the upper bounds on the expectations of A and B in Lemma 7. The bounded
conclusion uses its own outcome tuning at p = 2, preserving the rough exponent and the finite-
sample risk guarantee.

C.4 Tail essentiality and the moment-order-two face

The final result combines the rough and paired-tent branches with attainment. Its bounded-prior
comparison quantifies over normalized finite priors in the convention fixed above: all support
restrictions apply to positive-weight laws, and each mixture draws its latent law once for the
complete sample. For each fixed admissible tuple with moment order below two, the comparison
has a tuple-dependent eventual threshold. On the moment-order-two face, the selected bounded
constructions give witnesses for every n > 2.

Theorem 3. [thm:tail-essential-full-record-converse] (Tail essentiality and bounded
witnesses) Fix an admissible tuple v = (p,«, B,7) as in Definition 1, and write w = (a, 3,7).
Use the scales, constants, thresholds, and total tests of Definition 15, and the selected priors,
mark magnitudes, and complete-record miztures of Algorithm 6.

Let X\ denote Lebesgue probability measure on [0,1]. Define the heterogeneity distance and its
model supremum by

1/2

2
d(P) = /[071] <Tp(x)— /[OJlTp(z)A(d@) Ndr) Do swp d(P)
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For probability laws, TV denotes the supremum of the absolute differences of their probabilities
over measurable events.
A normalized finite prior on original-record laws is

k k
W:ZWj(SPj, k>1, ijO, ijzl,
Jj=1 j=1

Its positive-weight support and complete-record mizture are defined by
k
supp () = {P; : w; > 0}, Prn= ZWjP]®".
j=1

For every integer n > 2, both Ty, and 71, are normalized finite priors, and

supp,, (mo,n,0) € Ho(v),
SUpp (Timw) € {P € My : copn(v) < d(P) < Dy},
0 < cypn(v) < Dy,

1
TV(PO,n,vv]Pl,n,v) <z Bn(Uychn(U)) >

27

Y

o] Do

where the classes and testing risk are those of Definitions 1, 2 and 5. For every positive-weight
law in either prior, each conditional outcome arm assigns probability one to {0, —Ly 4, Ly} for
A-almost every covariate value. Moreover,

Ly, — o0 (n — 00).
Use the matched bounded model M and null HY(w) of Definitions 7 and 9. If p < 2, then

pn(v)

b

o (w) — 00 (n — 00).

For each such fized v, there exists an integer N(v) > 2 such that, for every integer n > N(v)
and every pair of normalized finite priors my, 71,

supp,, (mo) € Hp (w),
supp (m1) C {P € My, : copn(v) < d(P)}

N | —

} - TV(PWO,MPM,H) >

If p = 2, the following conclusions hold for every integer n > 2. Let 71},’7”71), for v e {0,1},
denote the selected bounded witness priors: the bounded rough priors of Lemma 8 when F(2) < 1
and n > Niow(v), and the signed-binary paired-tent priors of Lemma 5 otherwise. Define

P>, =P

b
v,n,v Wu,n,vv

v e {0,1}.

ns

Both priors are normalized and have nonempty positive-weight supports. Their positive-weight
masses satisfy

Z WB,n,v({P}) =1, [ZBS {0, 1}.

Pesupp (73,,,,)
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Let dy > 0 be the fived witness distance of Lemma 1. The support, total-variation, and risk
conclusions are b b b
Supp+(7r0,n,v) C HO (w)v supp (7T0,n,v) - HO(U)v

Supp—l—(’fr?,n,v) g {P S MZ : C’UPTL(U) S d(P) < d0}7
Supp—k(”lla,n,v) C{P e My : cypn(v) < d(P)},

1
TV(PB,n,vv]P?,n,v) < 57
2

R < Bg(w,cvpn(v)) < Bi(v, cypn(v)),

with bounded risk defined in Definition 11.
Define the bounded-model distance supremum by

DY = sup d(P).
PeMb,

On this face, the scales, multipliers, thresholds, and distance suprema agree:
pn(v) :Pg(w), Cv :nga Chy :qufn
N, = NP, D, = D",
The capped critical radii of Definitions 6, 13 and 1 satisfy
Copn(v) <7 (v) < Cypn(v),
Copn(w) < mP(w) = rpt(w) < Cppp (w).

Let R, (P, ¢) denote the expected rejection probability under n independent original records
and the public randomization of Definition 4. The total tests satisfy, for every law in the indicated
null class,

Rn(P, ¢;,,) < 0.0075 (P € Hy(v)),
Ru(P,¢3) <0.0075 (P € Hy(w)).
Whenever Cy,pp(v) < D, both separated alternative classes are nonempty:
{PeMy:Copp(v) <d(P)} # 2,
[P e MYy : Chph(w) < d(P)} # 2.
Under this same condition, every law in the corresponding separated class satisfies
1 —Ru(P, ¢y,,,) < 0.0075 (P e My, Cypn(v) <d(P)),
1—Ru(P,¢h,) <0.0075 (P e M),
Chopn(w) < d(P)).

For n > N,, the common upper separation satisfies

do
Cvpn(v) < ?a
Cupn(v) < Dy, CPpP(w) < DY
At n = 2,3, both total tests have zero rejection probability at every sample:

bp.0(2) =0, ¢Zlfu(2) =0 for every z.
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The distinction in Theorem 3 concerns the outcome distributions that sustain close full-
record comparisons at the finite-moment separation scale. The selected finite-moment witnesses
have growing mark magnitudes and total variation below one half for every n > 2. For each
fixed tuple with p < 2, the bounded scale is asymptotically smaller, and every normalized finite
bounded-prior pair satisfying the stated support restrictions has total variation at least one half
once n > N(v). This threshold depends on the fixed tuple.

At p = 2, the bounded copula construction and the signed-binary paired-tent construction
together supply normalized, nonempty bounded witnesses for every sample size. The common
scales and constants then connect these lower comparisons to the attained upper bounds. The
power conclusions apply when the common upper separation is below the model distance supre-
mum, a condition guaranteed by the public threshold N,; the capped-radius conclusions retain
the conventions of Definitions 6, 13 and 14.

D Supplied-propensity proofs and comparison algebra

The supplied-propensity results combine inverse weighting, removal of the constant effect, and a
quadratic comparison of independent blocks. The construction in Algorithm 2 applies over the
continuous-carrier class of Definition 22. Its upper bounds and the common-propensity lower
witnesses give the matching separation guarantees in Theorems 5 and 6. The comparison algebra
then distinguishes the value of supplied assignment information on the original model from the
cost of outcome tails at matched primitive smoothness.

D.1 Inverse weighting and the public error bounds

Fix an admissible tuple v = (p,«, (,7) and a law P € /\/l‘f,’br, as defined in Definition 22.
Throughout this section, A denotes Lebesgue probability measure on [0, 1]. The conditional-mean
identity in Theorem 5 identifies the mean effect through the untruncated inverse-propensity
score. The treatment probability cancels its inverse weight separately in each arm, leaving
the difference between the treated and baseline conditional means. This applies the inverse-
probability weighting principle of Horvitz and Thompson [1952, pp. 665-666] to the conditional
mean contrast.

Outcome clipping makes this identity usable under the conditional moment envelope. The
score R;, cutoff T', and public bounds b, A are those of Algorithm 2:

B 807%P

=20TP, A —  s=1[n/2)

The bias bound accounts for clipping in both treatment arms. The covariance bound combines
the clipped second-moment envelope with the bounded inverse weights and averaging over an
evaluation block. These calculations use uniform design, overlap, and the conditional moment
restriction in Assumptions 1, 2 and 8.

The statistical roles of the two bounds are distinct. Increasing the cutoff reduces clipping
bias through TP, while the covariance allowance grows through 727P. At p = 2, the latter
factor equals one. Effect smoothness in Assumption 5 controls histogram approximation of
the mean contrast. Thus the broader-class attainment result depends on the moment order
and effect smoothness, with continuous propensity and arm-mean representatives supplied by
Definition 22.
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D.2 Removing the unknown constant

The histogram representation in Definition 19 makes the constant-effect direction explicit. Let
UZJ_1/2<1,...,1)T, CJ:IJ—UUT,

where [ is the J x J identity matrix and C'y is the orthogonal projection onto the complement
of the constant direction. In the notation of Algorithm 2, u is a unit vector and

CJFJ(:L’) = FJ(az) — U.

Consequently, the centered block vectors and their inner product have the equivalent represen-
tations

ZCJFJ DR, be{l,2},

ZEIb

and

(Vi, Vo) = Z > AT(Xi, Xi) — 1} R; Ry,
1€11 k€l

These are representations of the statistic already specified in Algorithm 2.

Constant centering targets the distance of the effect from its average. Every unknown con-
stant in the null of Definition 23 occupies the same removed direction. Clipping bias remains
covered by the public bound b, while effect smoothness governs the approximation of the re-
maining heterogeneity. The two disjoint evaluation blocks provide independent score vectors, so
their quadratic comparison measures the squared population signal subject to the stated bias
and covariance allowances.

The construction also specifies the test on its full supplied-function domain. For an arbitrary
supplied continuous function f, define its overlap-clipped version by

f(x) = max{1/4, min{f(z), 3/4}}.

The score R;(f) and block vector V;(f) denote the expressions in Algorithm 2 evaluated with
f in place of €. This convention bounds the denominators throughout the test domain. For a
legal true supplied propensity, it agrees with the propensity itself, as required by the rejection
expectation in Definition 24.

D.3 Calibration, attainment, and common-propensity witnesses

The threshold in Algorithm 2 is
207 +1024V/J A.

Its first term accommodates the population discrepancy caused by clipping under a constant
effect. The second supplies the quadratic fluctuation allowance. The resulting calibration in
Theorem 5 controls rejection probability by 0.01 uniformly over the entire broader-class null for
every n > 2. At the smallest sample sizes, the public tuning gives J = 1, for which constant
centering makes the statistic identically zero.

The tuning coordinates clipping, projection, and quadratic variability. With the target scale
a = s~ from Algorithm 2, the cutoff and rank are upper dyadic roundings of

a V=D and o1/,
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respectively. Their common separation exponent is

27vq p—1

as defined in Definition 15. The attained scale is pS (v) = n~F0(P). At moment order two,

2y
Ey(2) = .
0(2) 4y +1

This agrees numerically with the familiar one-dimensional quadratic-testing exponent in the
Gaussian Sobolev setting of Ingster and Sapatinas [2009, Section 6.1, pp. 249-250], where the
stated smoothness condition is strictly above 1/4. The supplied-propensity guarantees here have
the conditional-moment and continuous-carrier scope specified in Theorem 5, including v = 1/4.

The lower and upper multipliers ¢, Cy and threshold N are defined in Theorem 5. Their
radius bounds hold for every n > 2. The power guarantee applies when

Ceps(v) < DEP

The public threshold places this upper separation at most dy/2, where do = 1/(8v/2) is the

br> do then supplies a nonempty

positive witness distance in that result. The lower bound Dy
separation range.

The common-propensity witnesses connect this attainment result to both supplied exper-
iments. In Theorem 5, the null law and every positive-weight alternative law belong to the
original and broader classes and share the propensity x + 1/2. Their complete-record distribu-
tions have total variation below one half. Supplying that same function preserves the comparison
underlying the lower error bound.

Class inclusion transfers the broader-class calibration and power guarantees to the original
model:

M, CMEP . Hy(v) C HY™ (v),

using Definitions 1, 2, 22 and 23. The witnesses also lie within the original class, where Theorem 6
supplies the corresponding necessity statement. Its multipliers ¢, C; have the same displayed
values as their broader-class counterparts; its power condition uses the original supremum D,,.

D.4 The preservation boundary on the original class

Hold w = (a, 3,7) fixed when evaluating the exponents in Definition 15. The comparison
identity in Theorem 4 is

27q
S (F () -1}
(2v+q) Dy
Its positive prefactor makes F(p) = 1 the equality boundary between the two separation expo-
nents. The original-model exponent is their minimum.

The nonnegative comparison exponent G(v), defined in Theorem 7, therefore has the repre-
sentations

Ey(p) — Eo(p) =

2vq
(2v+q)D,

The same-class radius ratio is bounded on both sides by positive multiples of n%®)  with the
exact multipliers given in that result. For F(p) > 1, this exponent equals zero and the ratio

G(v) = Eo(p) — E(p) = max{0,1 — F(p)}.

129



remains bounded over all n > 2. Equality points F'(p) = 1 are included. For F(p) < 1, the
positive exponent quantifies the polynomial gain from supplied assignment information. This
yields precisely the preservation region in Definition 28 and Theorem 7.

D.5 The finite-moment and bounded comparison

The bounded comparison evaluates the original-record exponent at moment order two while
preserving w. For presentation, let do(p) and d4(p) denote the within-mechanism exponent
differences. The formulas in Definition 15 give

2 J—
ole) i= Eol2) = Folp) = p(4;11 (12)(2']:)+ q)’

and 258(1/q — 2) S
= —q — = —_—
_ N Dy=1+28+ 2

Both differences are strictly positive for p < 2 and vanish at p = 2.
At fixed smoothness, F(p) > F(2). The selected exponent difference consequently has three
compatible representations:

64(p) :== E4(2) — Ea(p)

b0(p), F2) > 1,
B@) — E(p) = { 0alp) + mi”q“’)Dp{F(p) L1}, F(p)>1>F(Q2),
d4(p), F(p) < 1.

At F(p) =1, the additional term in the middle expression vanishes. At F'(2) = 1, the bounded
exponents coincide, so the adjoining expressions agree. These equality points preserve the ex-
ponent comparison across the change in the rate-determining mechanism.

The matched capped-radius inequalities in Theorem 4 attach the factor n”*)=E®) to A, (v),
the ratio defined in Definition 16. Strict positivity for p < 2 gives the diverging ratio character-
ized by Definition 17. At p = 2, the exponent difference is zero and the ratio remains uniformly
bounded over sample sizes, as characterized by Definition 18. The phase equality F(p) = 1 and
the moment-order equality p = 2 thus describe distinct comparisons.

All these statements retain the finite-sample multipliers and saturation conventions of the
cited radius results. Their local uniformity is expressed through common positive lower multi-
pliers, finite upper multipliers, and finite bounds on the public power thresholds over compact
subsets of the admissible parameter domains, as stipulated in Theorems 4 to 7. These uni-
form constants accompany the parameter-dependent powers, including at the stated equality
boundaries.

Theorem 4. [thm:heavy-tail-comparison| (Heavy-tail critical-radius comparison) Let the
admissible exponent domains be

V={(p.a,B7)eER 1 1<p<2 0<a<l, 0<B<I1, 1/4<y< 1},
W={(,37)eR:0<a<1, 0<B<1, 1/4<~y<1}

Forv = (p,a,B,7) € V, write w = (a, B,7). Use the public scales, multipliers, thresholds, and
original-record tests defined in Definition 15, and the models, null classes, risks, and capped radii
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defined in Definitions 1, 2, 5to 7, 9, 11, 18 and 14. The matched radius ratio from Definition 16

18 - (U)

i (w)

Here X\ is Lebesgue probability measure on [0,1], and the population distance of the mean effect

from its average is
1 2 1/2
d(P) = ( / dA(:z:)) |
0

The mazimal distances over the respective models are

Ay (v) =

1
rp(z) — /0 p(2) dA(2)

D, = sup d(P)v D]LUU = sup d(P),
PeM, PeMp,

and dy > 0 is the fized witness distance supplied by Lemma 1. For the original-record experiment
in Definition 4, write the rejection expectation as

Rn(Pa ¢) = Esn,p[¢]'

The following assertions hold.

e (Matched radii and lower separations.) For everyv € V, ¢, > 0 and C, > 0. For
every integer n > 2, both scales are positive and

copn(v) < T:L(U) < Cypn(v),
cppn(w) < P (w) = P (w) < Cpph(w).

The lower separations satisfy
0 < cppn(v) < Dy, 0 < 2 pP(w) < DD,

and the corresponding minimax type-II errors satisfy

Bo(v, copn(v) > —

1
= Bh(w.hphw) > 5

10°

e (Size and conditional power.) For every v € V and every integer n > 2,

1

10
1

R..(P, (;5;;’2}) < o for every P € HY(w).

Ra(P, %) < = for every P € Ho(v),

If Cypn(v) < Dy, then
1—R,(P,¢r, ) < —
( ¢7’l,7}) 10
for every P € M, satisfying d(P) > Cypn(v). If CPpb(w) < Db then

1

L= Ru(P.6}%) < 5

for every P € MY satisfying d(P) > CP pP(w).
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e (Vanishing scales and public thresholds.) For everyv €V,
pn(v) — 0, PP (w) — 0 asn —s oco.
For every natural number n,
n> N, = Cypn(v) < dy,

n>NP — CPpb(w) < dy.

e (Phase identities and radius comparison.) Use the supplied-propensity exponent
Ey(p), rough-confounding exponent E4(p), phase-comparison scalar F(p), and denomina-
tor Dy, from Definition 15, with the smoothness tuple w fized. With

p—1 E(p) = min{Ey(p), E4(p)},

q=——

p

every v € V satisfies

m@—%@:@ﬁ@%w@—m

and
F(p) <1 = E(p) = E4(p).

F(p)>1 = E(p) = Eo(p),

With g g
Dy=1425+ —, Fo, =25+ —,
2y 2y

the exponent difference, with evaluation at 2 preserving w, is
4y2(2 —
7*(2—p) B>
4y +1)2wp+p—1)
E4(2) - EO(p)a

25B(2 —p)
m, F(p) < 1.

)

E(2) - E(p) = F, <1< F(p),

For every integer n > 2,
E(2)-E(p) 1< An(v).

C%ZHE(Q)*E(I') <A, (v) <

e (Strict and equality regions.) The strict-enlargement and bounded-ratio regions of
Definitions 17 and 18 are exactly

T={veV:p<2}

There exists a set U C R*, open in the product topology of the four public exponents, such

E={veV:p=2}

that
Uuny +a, UNny cCT.

For every v € V with p < 2,

E(p) < E(2), 53((;)))) —3 00 asn — 0o.
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o (Tail-essential complete-record priors.) For every v € V with p < 2, the selected
mark magnitudes from Algorithm 6 satisfy

Ly, — 00 asn— oo.

For every integer n > 2, the selected priors my ., and mi . from Algorithm 6 are nor-
malized finite probability priors. FEvery law receiving positive null-prior weight belongs to
Hy(v), and every law receiving positive alternative-prior weight belongs to M., and satisfies

copn (V) < d(P) < D,.

For every law receiving positive weight in either prior, each conditional arm law assigns
probability one to the three-point mark set: writing Qq p(dy | z) for the conditional outcome
probability kernel in arm a,

Qa,p({0, =Ly, Lpy} | z) =1 fora € {0,1} and X-almost every x.

The complete-record miztures defined in Algorithm 6 satisfy

1

TV(]P)O,TL,U)]PLTL,U) < 5,

where total variation is the supremum of the absolute difference in event probabilities.

For each such v, there exists a natural-number threshold N(v) such that, for every n >
N (v), every pair of normalized finite probability priors supported respectively on

HP(w) and {P € M> :c,pn(v) <d(P)}
has complete-record mizture total variation at least 1/2, in the sense of Theorem 3.

e (Compact uniformity.) For every compact set of admissible public tuples, there exist
real constants c¢,C, N, with ¢ > 0, such that

¢ < ¢y, C, <C, Ny, <N

for every tuple in that set. Likewise, for every compact set of admissible smoothness tuples,
there exist real constants ¢, C, N, with ¢ > 0, such that

b b b
c<c,, C, <C, N, <N
for every smoothness tuple in that set.

Theorem 5. [thm:oracle-frontier-broad-class| (Supplied-propensity broader-class fron-
tier) For every admissible public tuple v = (p,«, 3,7) of Definition 1, consider the broader
model and its constant-effect null in Definitions 22 and 23, with testing risk and capped critical
radius as in Definitions 24 and 25. Put

_p—1 5 2vq e

q= D ) 0_27+q’ Pn

= 78\/57

and define the lower multiplier, upper multiplier, and public sample-size threshold by
4= 20 1/Eo
& =——=,  C°=3(120+128\/160v2),  N°= |max 2,< ”> .
16v/3 ( ) do
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Let \ denote Lebesgue probability measure on [0,1], and write the heterogeneity distance as

9 1/2
d(P) = / rp(a) - / p(2)Adz) | Ado)
[0,1] [0,1]
Then ) .
do < DSPT < = —— <, 0< el
=T =2 a3
For every integer n > 2, the following guarantees hold.
e (Critical radius.)
e e *,e,br e e e,br e e 2
Cvpn(v) < TR (’U) < Cvlan(v)v Bn’ (chvpn(v)) > g

e (Calibration and power.) The supplied-propensity test ¢n's of Algorithm 2 satisfies
RL(P,éy5) <0.01  for every P € HEP (v).

Here RS (P, ¢°) is the expected rejection probability when the test receives the entire true
continuous propensity ep, together with the independent original-record sample and public
randomization. If

Gy (v) < D™,

then every P € MS™ with d(P) > Ceps (v) satisfies

1 —RS(P, ¢%5%) < 0.01,

e (Finite lower-bound witnesses.) There exist a continuous function f, a null law Py,
and a normalized finite probability prior

k
1
f@)=5 @eD1), m= wdp, wj=0 Y w=1
j=1

with at least one strictly positive weight, such that
Py € Ho(w) NHS™ (v),  ep, = f.
Here Hy(v) is the original-model null of Definition 2. For every j with w;j > 0,
Pre MynMSY™,  ep=f o) < d(P) < do,

where My, s defined in Definition 1. Define the complete-record alternative mixture by
(n) ‘
—(n) en
Py =) w PP,
j=1

With total variation defined as the supremum of absolute event-probability differences,

TV (PE", P < %
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For every allowed randomized supplied-propensity test ¢° satisfying
1
RS (P, ¢°) < 0 for every P € HY™(v),
there is an index j with w; > 0 such that

1- R?’L(Pjacbe) >

(G2 )

For every integer n > NF,
Cops(v) < 2.
For each P € Mf;br, let Qqp(dy | x) denote the conditional outcome probability kernel in

treatment arm a. The untruncated inverse-propensity score has conditional mean equal to the
canonical effect: for A-almost every z,

ep() /R Y Qupldy | 2)+ (1 ep(a) /R Y Qup(dy| 7) = ().

ep(x) 1—ep(x)

The constants and exponent are locally uniform on compact subsets of the admissible public
parameter domain, equipped with the product topology on (p,a, B,7).

Theorem 6. [thm:oracle-frontier-resolved] (Supplied-propensity frontier and attainment)
Let V denote the admissible domain of public tuples v = (p,«, 8,7) in Definition 1, equipped
with the topology inherited from R*. For v € V, define

p—1 2vq _F 47 ( / )
== - Ey = , ¢ (v) =n"Fo, & =——, C® =3 (120 +1281/160v2 ) .
q 0 27+q P ( ) 16\/3

Use the supplied-propensity rule ¢n'% of Algorithm 2, and the risk and capped radius of Defi-
nitions 26 and 27. Write RS (P, ¢°) for the expected rejection probability when the entire true
continuous propensity ep is supplied to the test.

Let X be Lebesgue probability measure on [0, 1], and define

d(P) = { /0 1 <Tp(;c) . /0 1Tp(z) d)\(z)>2 d)\(x)}l/z, Dy = sup d(P)

Let dg > 0 be the fized distance supplied by the legal model witness, and set

e\ 1/Eo
NS = |Vmax {2, <2C”> }“ .
do

Then

For every integer n > 2,

* 2
Copn (V) S 13°(0) < Cypn(v),  By(v,copp(v) = ¢



The attaining rule satisfies
R, (P, ¢y5) <001 (P € Ho(v)).
Whenever C5pf,(v) < D,, it also satisfies
LDRE(Pg5E) <001 (PeM,, Coi(v) < d(P)).

For each such v,n, there exist a null law Py € Hy(v) and a normalized finite prior

k k
7r1:2wj5pj, WjZO, ij:L dj: w]'>0,
j=1 j=1

such that every positive-weight support law satisfies
P; € M,, ep; = epy, CoPp(v) < d(Pj) < Dy.

Define its complete-record mixture by

k
Prym =Y wjPE",
Jj=1

and let TV denote the supremum of absolute event-probability differences. These laws satisfy

1
TV (P§", Pry ) < 3

For every supplied-propensity test ¢° satisfying

RUPG) < 15 (P How),

there is an index j with

wi>0,  1-R(P.¢) >

(G2 )

For every integer n > N,
d
Cipiv) < .
For P € My, let Qq p(dy | x) denote the conditional outcome probability kernel in treatment
arm a. The untruncated inverse-propensity score identifies the original mean effect: for A-almost

every x,
Yy -y
ep(x) /]R 76})(3:) Qi.p(dy | z) + (1 — ep(:c)) /R T onla) e () Qo.p(dy | x) = 7p(z).

The frontier constants and nonempty-power thresholds are locally uniform over admissible tuples:
on every compact subset of V, the lower multipliers admit a common positive lower bound, the
upper multipliers admit a common finite upper bound, and the thresholds admit a common finite
upper bound, including at p =2 and v =1/4.

Theorem 7. [thm:exact-propensity-preservation-boundary| (Exact propensity preserva-
tion boundary) Let V be the domain of public tuples v = (p,«, 8,7) satisfying:
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(Moment order.) 1 < p <2.

(Propensity smoothness.) 0 < o < 1.
e (Baseline smoothness.) 0 < < 1.
e (Effect smoothness.) 1/4 <~ < 1.

For every v € V, use the quantities and original-model radius multipliers c,, Cy, of Definition 15,
with

-1 S
q:pT, S=a+p, Dp:1+2a+§+27,
2vq 25 2a 6 S
E = , E = —, Fp)=——+—+—.
o(p) 54 4(p) D, (p) P R

Define the comparison exponent and the supplied-propensity radius multipliers by

4=
G(v) = max{0, Eo(p) — Es(p)}, & =—r, C¢ = 3(120 + 1281/ 160v/2).
16v/3
Then 5
74
G(v) = —————max{0,1 — F(p)}.
0) = gy oy maxl0. 1~ F(p))
For the unknown- and supplied-propensity experiments on the same class M, of Definition 1,
the capped critical radii of Definitions 6 and 27 satisfy, for every integer n > 2,

*

Cy nG(v) < Tn(v) < @nG(v)‘

Cso Tt T o
If F(p) =1, then
c C
0< C—” 0<—2,
v C'U
and, for every integer n > 2,
o (V) < Cy
Ce — S (v) ~ e
v n v

If F(p) < 1, then

and, for every integer n > 2,

Lo Bo(p)~Ea(p) < L(v) < @nEo(z))—sz(p).
& T o) T

The preservation region of Definition 28 is exactly

2
R:{veV:a+B+a+ﬂz1}.
p—1 gq 2y

Moreover, for every compact subset K of V, in the product topology on the four real coordinates,

there exist real constants ¢, C', with ¢ > 0, such that, for every v € K,
Cy
¢< Go 64v3C, < C.

v
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E Verification note

The theorem statements and their proofs are machine-checked in Lean 4. The anchors attached
to mathematical environments connect the displayed definitions and results to their correspond-
ing formal declarations. Checking establishes the stated conclusions from the hypotheses and
dependencies of each result, preserving its parameter domain, quantifiers, constants, and sample-
size conditions.

The restrictions defining the statistical models, including those in Definitions 1, 7, 8 and 22,
are stipulated hypotheses. The verified conclusions concern deductions under these restrictions,
including calibration, attainment, lower bounds, and separation-radius comparisons. Where a
result uses a published conclusion as a dependency, its theorem-local verification-scope footnote
identifies that conclusion and records whether the source proof was formalized. These local
disclosures specify the dependency boundary alongside the checked statements and proofs.

F Proofs of the main results

Proof of Proposition 1. Fix the admissible tuple v = (p,a, 3,7) and its matched smoothness
tuple w = (a, B,7).

1. We first establish the integrated conversion identity. Write
0O=1[0,1] x {0,1} xR

for the Borel record space. For a law P in either M, or M3 4 5), let Qa,,.,,p(- | T) be
its conditional outcome probability kernel in arm aarm, € {0,1}. Thus

P(dz, {aam}, dy) = A(dz)ep(z)*™ (1 — ep(2))' "™ Quy,,,p(dy | @),
Maprn,P(T) = Mo p(Z) + GarmTp(T) = /y Qap,P(dy | ) for A\-almost every x.

The mean bounds give

1
mo,p(2)l < 5, Imap(@)] < Imo,p(2)] +[7p(2)] < 1.
Define the signed-binary conversion Cp;,(P) by

in 1 + maarrrn €z 1- maarm, T
Qo pldy | ) = 2’3() 51 (dy) + QP() 5_1(dy),

Coin (P)(d, {aarm }, dy) = A(dz)ep(z)™ (1 — ep(2))'~*=Qp p(dy | z).

The two arm weights are nonnegative and sum to one, and

[u@in, ply | 2) =maeta) [l kR, pldy | 0) =1

Consequently the conversion has signed-binary support and retains the uniform design,
overlap, smoothness restrictions, and mean bounds. In particular,

Coin(P) € MY, (Coin(P)) x4 = Px.4,

ecbin(P) - eP’ m07cbin(P) = movp’ chin(P) = TP'
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Substitution into the definitions of distance and constancy yields
d(Coin(P)) = d(P),
and

dec € [-1/2,1/2] Vx, chin(p)(x) =c
< Jce[-1/2,1/2] Vz, mp(x) = c.

To define record randomization on the whole record space, set

01(y) = max{—1, min{1,y}} (y € R)

and define the probability kernel

14+ 4(y 1—1l1(y
Ksign((l'a Gobs y)v ) = 2() 5(w,aobs,1) + 2() 5(m,aobs,—1)a (:L‘, Qobs y) €0.
For P € MP", uniform design and fixed overlap transfer the observed outcome bound to

both conditional arm kernels:
Qapn,p([—1,1] | 2) =1 for A-almost every z, for both arms.

Indeed, disintegrating P(|Y]| > 1) = 0 gives

/[(1 —ep(2))Qor({lyl > 1} [ ) + ep(z)Q1p({lyl > 1} | 2)] A(dz) = 0.

Both summands are nonnegative, and both arm weights are at least 1/4. Each conditional
probability therefore vanishes almost everywhere. Since ¢;(y) = y on [—1,1], for bsgn €

{_17 1}7

/ 1 + bsignel (y)
2

1 + bsignMapm, P (z)
2

Qapren,P(dy | ) = for A-almost every x.

Integrating the two atomic weights and then the treatment mixture proves the one-record
identity

/ Ksign(ov ) P(do) = Cbin(P)'
@
Now let n € N, let ¢ be a measurable [0, 1]-valued test, and write its input as
0= (Oi)?:l € Onv 0; = (xiyaobs,iay’i)a Ugeed € [Oa 1]~
Define its integrated rejection map by
n
e 1 + bsign ‘61 Yi
¢(Oa useed) = Z (b(((xla Qobs,iy bsign,i))?:p Useed) H sg2,z(z)7 bsign = (bsign,i)?:y
bsigne{flyl}n =1
Its weights are nonnegative and satisfy

- 1 + bign,il (yi) = 1+l (y:) 1 —l(ys)
> H%lZH< >t >:1‘

bsigne{_l)l}n i=1 i=1




Thus 5 is measurable and takes values in [0, 1]. For n = 0, the sign-vector set contains the
single empty vector and the empty product is one, so the same definition applies.

The finite sum is the integral of ¢ against the independent product of the record kernels.
Independence and the one-record identity imply

/ R Keign (01, ) P (d0) = Con (P)™"
"i=1

This follows by factorization on measurable rectangles; the empty product gives the iden-
tity for n = 0. Hence, for every fixed usced,

|, (01 tscea) PE"(d0) = | 6(0, tseed) Coin(P)" (do).

Integrating in the public seed and using the experiment of Definition 4 gives

Rn(P, (Z)) = Rn(cbin(P)7 d))

Boundedness of the tests justifies the integral exchanges. On bounded records, the kernel
uses exactly the probabilities (1 +Y)/2 and (1 —Y')/2 stated in the proposition.

. We next compare the binary and bounded testing risks. In the infimum—-supremum com-
parisons, a supremum of type-II errors over an empty alternative set is assigned the value
zero. The test

szero (07 useed) =0

is level-valid for every null class. The sets of level-valid tests are therefore nonempty, and

bounds every individual type-II error and every corresponding worst-case error.

Signed-binary support implies bounded support. Keeping the remaining restrictions and
the constancy condition gives

M C My, HE) € H ).
Every bounded-null level-valid test is consequently binary-null level-valid, with

sup {1 - Rn(P7 ¢)} < sup {1 - Rn(P7 ¢)}
PeMbin PeMb,
d(P)>r d(P)zr
For a nonempty binary alternative set, this is the supremum comparison under inclusion;
for an empty binary alternative set, it follows from the zero convention and nonnegativity.
Taking infima gives
B (w,r) < Bp(w,r).

Conversely, take any binary-null level-valid test ¢. For every P € HP(w), the conversion
belongs to HY™(w), so the preceding identity gives

1
Rn(P7 <f>) = Rn(cbin(P)7¢) < E
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For a bounded alternative P with d(P) > r, its conversion is a binary alternative with the
same distance, and

1—Rn(P,¢) =1—Rp(Coin(P),¢) < sup {1 —Ry,(P,¢)}.
PeMbin
d(P)>r
If the bounded alternative set is nonempty, taking its supremum preserves this inequality;
the binary supremum is bounded above by one. If the bounded alternative set is empty,
its worst-case error is zero and the binary worst-case error is nonnegative. Thus in either
case,

sup {1 - Rn(P7 ¢)} < sup {1 - RTL(P? ¢)}
PeMb, PeMbin
d(P)>r d(P)>r
The bounded-model infimum is at most the left-hand side for each such ¢. Taking the
binary-model infimum proves

Bg(w,r) < B,Ein(w,r), Bgin(w,r) = Bg(w,r).

. For the remaining model inclusion, take P € MB,. The conditional support established
above and the nonnegative moment exponent supplied by admissibility give

/\y[p Qapm,P(dy | ) < /1Qaarm7p(dy |z)=1<10 for A\-almost every x.

All the other primitive restrictions are identical at the matched smoothness tuple. There-
fore
MPc pmb C M, HY(w) C Ho(v).

. The distance suprema are equal because the attained distance sets are equal. The binary-
to-bounded inclusion gives one direction, and converting each bounded law gives the other:

{d(P): P e MM} = {d(P): P e MP}.

For comparison with the full model, convert each bounded law. Its converted arm kernels
also satisfy

/ lyl” Qe p(dy | ) =1 < 10,

so the conversion belongs to M, and has the same distance. Conversely, the conversion
of every P € M, belongs to the binary model, hence to the bounded model, and retains
d(P). Thus

{d(P): Pe Mb} = {d(P): P M,}.

Taking suprema yields .
DM = pP — D,

Finally, Lemma 1 supplies the boundedness of the full-model distance set and the witness
lower bound

dOSDUS
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5. A test level-valid for Hy(v) is level-valid for H}(w), and model inclusion gives

sup {1 —Rn(P,¢)} < sup {1 —Rn(P,¢)}.
PeMb, PeM,
d(P)>r d(P)zr

For a nonempty bounded alternative set, this follows by inclusion; for an empty set, it
follows from the zero convention and nonnegativity of the full-model error. Taking infima
over full-null level-valid tests, and allowing all bounded-null level-valid tests on the left,
proves

BP(w,r) < Bu(v,r).

Together with the equality already established, this gives, for n > 2 and 0 < r < D,,,

Bgin(wﬂ-) — Bg(’wﬂ") < Bn(%ﬂ'

6. We establish strict positivity of the binary capped radius by a small cosine alternative.
For tcos € [0, 1], define the deterministic law and its conversion by

1 t
P('f(l)estytcos: X~ A PT(A:1|X:~’U):§7 Y=A (gs cos(2mX),
Pcos,tcos = Cbin (Pc(i)est’tcos) .

Their primitive functions are

t
ePcos,tc(,s (',I;) = 57 m07Poos,tC(,s (x) = 07 Tpcos,tcos ([B) = CSOS COS(27T'%.)'

The propensity and baseline are constant. For the effect, the cosine increment bound and
|z — z| <1 imply

t

_

cos<7’
8§ T 2

2m
’TPcos,tcos (.%') - TPcos,tcos (Z>‘ S tcos?‘x - Z’ S tCOS 20’1. - Z|’y S 20’33 - Z"y'

‘Tpcos,tcos (.’1:)| S

The deterministic outcomes have absolute value at most 1/8, so their conditional second
moments are at most one. These bounds verify membership of the deterministic law in
M 2,q,8,); conversion then gives

bi bi
Pros teos € Myp", Peoso € Hy™ (w).

Moreover,

t2
/TPcos,tCOS d>\ = O? /TIQDCOS,tCOS d)\ = 1C20§7 d(PCOS,tCOS) = tCOSdO'

For probability measures piy, 4y on a common measurable space Z,, use

TV(Utva Vtv) = sup ‘Mtv(Etv) - Vtv(Etv)’-

Fv measurable in Zi+
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The conditional distribution of (A,Y’) under the cosine law is

1 - TPcos,tCOS (./,C)

1 + 7—chos cos ($)
= — 0y + 0

Kcos teos (T 7) = 1
LTINS P,
For a measurable record event Fi, C O, define its section by
Etve = {(aam,y) : (¥, darm,y) € Eiv}.
Subtracting the four displayed masses gives
Kcos,0 (% Etmc) — Kcos,tcos (337 Etv,x)

x
_ TPeonte @) g 1,1) —1p, . (1,-1)].
4 tv,z tv,z

The absolute difference of these two indicators is at most one. Therefore

|7-Pcos,tcos ($)| < teos

|/€cos,0 (xu Etv,x) — Kcos,tcos ($’ Etv7x)| < 4 =96

Integration over the common uniform design gives

‘Pcos,O (Etv) - JD(:os,tCOS (Etv)‘ < / ’ﬁcos,(] (-75’ Etv,z) — Rcos,teos ($; Etv,m)‘ )\(dl‘)

tCOS

— 167

and hence

t
TV(Pcos,(L Pcos,tcos) S ;ES .

We use the expectation bound for any measurable fi, : Zy — [0,1]. The layer-cake

identity is

1
ftv dT/tv = / ntv{ztv : ftV(ZtV) > htv} dhtw Ny € {NtVa Vtv}-
0

Subtracting these identities, taking absolute values, and bounding each event-probability

difference gives
‘/ftv d/«‘tv - /ftv dviy

Inserting the mixed product Peos,o ® PS;ZZZ: between the two product laws, applying the

triangle inequality, and integrating event sections gives

< TV(,Utva Vtv)-

TV <P®(npmd+1) ®(npmd+1))

cos,0 » % cos,tcos

< TV(PCOS,07 Pcos,tcos) + TV <P®npr0d P®npr0d) ) TNprod e N.

cos,0 7 cos,tcos

For the first term, the integrated section probability is a [0, 1]-valued function, so the ex-
pectation bound applies; for the second, each section difference is bounded by the product

143



total variation. At ny0q = 0, both product laws are the point mass on the empty sample.
Induction therefore yields

t
TV <P®n P®n ) <n TV(PCOS,07 Pcos,tcos) < n o=,

cos,0? * cos,tcos 16

For the fixed n > 2, choose

8
100n’

The preceding product bound becomes

0< 75small < 1.

tsmall =

ntsmall _ L
16 200"

For a binary-null level-valid test ¢, define its seed average by

TV ( P®n P®n ) <

c0s,07 * cos,tsmall

p(o) = ?(0, Useed) M dUseed)-
[0,1]

It is measurable, satisfies 0 < ¢ < 1, and obeys

Ru(P, ¢) = Onadp(gm-

Applying the expectation bound to this average and using null validity gives

1 — R (Peos toman @) = 2 TV <P®n Peos )

= 10 c0s,07 * €08,tsmall
S 179 S 1
— 200 " 10

Whenever 0 < r < tgmando, this cosine law belongs to the separated alternative set. Taking
its error as a lower bound for the worst-case error, and then taking the infimum over level-
valid tests, proves

, 1
B w ) > 22> = (0< 1 < tgnando)-

Thus every successful separation in the binary capped-radius set exceeds tgmandp. Its
sentinel also satisfies
75smalld0 S dO S D}_)Um-

The set is nonempty because it contains the sentinel. Taking its infimum, as defined in
Definition 14, gives
0< tsmalldO < T*’bln(w).

n

. Finally, the common cap and the risk equality give identical sets in the definitions of the
binary and bounded radii:

. . 1 .
{r € (0, DRy . By, ) < 10} U {DPin}

= {r € (0,DP): B>(w,r) < 110} u{Dy}.
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Their infima are therefore equal:

The risk ordering also gives
{r € (0,Dy) : Bp(v,r) < 10} U{D,}

c {7“ € (0, D) : BY(w,r) < 110} U{Dy}.

Both sets contain D, and are bounded below by zero, since D, > dy > 0. Taking infima
reverses this inclusion. By Definitions 6 and 13, it follows that

P (w) <7 (v).
Combining this with the positivity just proved establishes

0 < 7P () = r2P(w) < 7k (v).

The conversion properties and the identity for every n € N were established in the first
step.

Proof of Theorem 1. Fix an admissible tuple v and an integer n > 2. Throughout, write
M = J., B :=by..
These quantities have the values prescribed in Algorithm 1, including its small-sample branch.

1. First,
B >0, M > 1.

For n < 4, these follow from B = 0 and M = 1. For n > 4, every summand in the
formula for B is nonnegative: the clipping cutoffs and ranks are positive, and the increment
weights a; are nonnegative. This also covers an empty increment sum. The coarse rank is
a nonnegative integer power of two, hence is at least one.

2. Let P € M,. By Lemma 3, the affine coefficients in
Zb(C) = Zb70 — CZb7A, be {1, 2},
have square-integrable scalar projections, and, for all u,z € RM,

Var(u” Zy,0) < Apollull3,
Var(u® Zy a) < Apollul2,

’COV(UTZI;,(), ZTZb,A)’ < An,vHuHQHZH?'

Taking the coordinate directions and summing their second moments proves square inte-
grability of each coefficient vector.
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Define the sample event

Epror (P) = {sample : ¥le| < 3, [W(e) — 190 ()] < 128 (/RuallOp(@)ll2 + VI Ay ) |
By Lemma 4, this event is measurable and

PE(Eprof(P)) > 0.9925.
The same result supplies, when A,, ,, = 0, the simultaneous almost-sure identity

W(ec) = HGP(C)H% for every |c| < %

3. Suppose P € Hy(v). By Definition 2, there is a constant ¢y satisfying
o € [—3, 3], Tp(z) =¢o for every x € [0,1].

If n > 4, Lemma 2 gives
10p(co)ll2 < B.

If n < 4, the zero-score branch of Algorithm 1 gives
Op(c) =0 for every c € R, B =0,
so the same bound holds. Since norms are nonnegative and cg is an admissible candidate,

inf 116 < |6 < B.
|c|1£1/2|| p(c)llz2 < [|0p(co)ll2 <

4. We next establish the size bound for n > 4. The covariance ledger is strictly positive.
Indeed, the construction gives

sn=n/2] >2,  To>1, Vo=32T3 ">0, L >16y/V;>0.

Consequently,
L3 2L3
Apy="L+—""2 >0
Sn Sp(sp—1)

On Erof (P), define
Uey = ||0p(co)l|2-
Then 0 < u., < B, and the profiling inequality implies
W(co) < ud) + 128/ Ay ticy + 128V M A,y

Completing the square gives

2
0< (B - 64,/An,v) , 128y/Any B < B? 4 4096A,.,.
Also, M > 1 implies
VM >1,  Apo < VM Ap,.

Thus
W(co) < B* +128y/A B+ 128V M A,

< 2B?% 4+ 4096A,,,, + 128V M A,
< 2B% 4+ 4224V M A,
< 2B? + 65536V M Ay, .
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5. We justify the comparison with the computed profile minimum and the rounded cutoff.
At a fixed sample, define

Zb,O = Zb(()), Zb,A = Zb(O) — Zb(l), be {1, 2}

The affine score construction gives Zy(c) = Zy o — ¢Zp 4. Define its quadratic coefficients
by
wo := (21,0, Z2,0),
w1 = —(Z1,4, Z2,0) — (21,0, Z2,A),
Wy = <Z17A,Z27A>.
Expansion yields
W(c) = wo + wic+ wact.

Define the smaller endpoint value and the computed profile value by

. w1 w2 w1 w9
end 1= miin {ioo = 5+ S+ 5+
i wi >0 w1
min < Wepd, Wo — —— ¢, W , o< <
Wiy 1= endy %0 T Y g 2 2 Qg = 2
Wend otherwise.

The quotient in the first branch is used under wy > 0.

For every |c| <1/2,
Wmin § W(C)

To see this in the first branch, complete the square:

w2 w1 2
_ 1) ~L > 0.
W(c) (wo 4w2> wa (c + 2w2> >

If wo > 0 and the vertex lies to the left of the interval, then w; > wo, and
W(c) —W(=3)=(c+3)[w1 +wa(c—3)] > 0.
If the vertex lies to the right, then w; < —ws, and
W(e)=W(3) = (3 —c)[~wi —walc+ )] >0.
Finally, if wy < 0, then ¢ < 1/4. For wy > 0,
W(e)—W(-1)=wi(c+3) +w(c? — 1) >0,
whereas for wy < 0,
W(e) ~ W(}) = wile - 1) +uwn(e® — 1) 2 0.

These cases include a constant or linear statistic.

For the cutoff, define

Teut := 2B? + 65536V M A, ,, > 0, keut := [logy Teut ] -
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The defining ceiling inequalities give
10g2 Lcut S kcut < 10g2 Tcut + 1.
Exponentiating and using the cutoff formula therefore yields

2B% 4 65536V M Ay, < hpp < 4B% 4131072V M A,y .

Combining these bounds with the preceding step, on Epro(P),
Winin < W(co) < 2B? + 65536V M Ay < By
The strict rejection rule in Algorithm 1 consequently gives

Y (sample,seed) =0 on Epror(P) x [0,1].

Define the experiment measure and its good event by
Pexp := PE" @ A, Eexp(P) = Eprot (P) % [0, 1].
Independence and the unit mass of A imply
Pesp(Eexp(P)) = PP (Eprot(P)) -
The test takes values in [0, 1], so pointwise
0 <tno <1le, (P
Integrating this inequality gives

Rn (P, ¢hn,0) < Pesp (Eexp(P)°)
= 1= P (Epot(P))
< 0.0075.

For n < 4, the zero-test branch gives directly

Rn(P, ) = 0 < 0.0075.

. Now assume

n > 4, Ratt(n,v) < Dy, P e M,, d(P) > Ratt(n,v).
Work on &Epof(P). The computed profile value is attained: there exists
Cmin € [_%7 %]7 W(Cmin) - Wmin'

Indeed, the smaller endpoint value is attained at one of the two endpoints. In the vertex
branch, choose that endpoint if its value is at most the vertex value; otherwise choose

2

w1 wl
Cvert = _2w s W(Cvert) =Wy — dor
2 2
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Here wy, > 0 and the branch condition places cyet in the candidate interval. In the
remaining branch, choose the endpoint attaining wepq.

Define
Umin = HHP(Cmin) ”2

By Lemma 2,

Unnin > %d(P) —16M ™ — B.

Substituting the assumed separation and its displayed definition gives
3
Umin = TGRatt(n7U) —16M~" - B
= 4B 4+ 1024MY4\ /A, .

We derive the scalar power bound. Since M > 1 and A,,, > 0,

MY > 1, (1\41/‘&/A,w)2 = VM Ay, > 0.

Thus
1
Umin = 256\/@ > 0, 128\/mumin < iurQnin'

Squaring the signal bound, with all its terms nonnegative, also gives

wl, > (4B +1024M Y4 \/m>2
> 16B2 4 1048576V M A,,.,.
The lower side of the profiling inequality now yields
W (min) > 2, — 128v/ Ay tmin — 128V M Ay,
%ufmn - 128\/MA,W
> 8B + 524160V M A,
> 4B% + 131072V M A,

Y

The last inequality is strict because v M A, , > 0.

Using the upper cutoff bound and attainment,
Bw < 4B% 4+ 131072V M Ay < W(emin) = Winin.

Hence
wn,v =1 on gexp(P)a 0<1- wn,v < 186XP(P)C'

Measurability and boundedness make the test integrable under the probability measure
Pexp. Integrating the last inequality gives

1- Rn(Pa ¢n,v) = /(1 - ¢n,v)dPeXP

<1 = Pexp(Eexp(P))
=1— P%"(Epot(P))
< 0.0075.
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7. Finally, if n = 2 or n = 3, then n < 4, and the explicit small-sample branch gives

n v (sample, seed) = 0 for every sample and seed.
O
Proof of Theorem 2. 1. Fix an admissible tuple v = (p,«, 3,7). Its parameter restrictions
give
1
1<p<2 0<a,pB <1, 1Sl

Using the quantities in the statement, write

g S
D,=142a+ —+ —.
P qa 2
Then
1
O<q§§, S >0, t>0, D, >1, Ey >0, E; > 0.
In particular,
E E
0<E<~vy<1, — < 2, — < 1
S p—1
Indeed, the three upper bounds follow from
E 2 E 2 E 2
S A<y, Z<<o <1 <1
7T 27+¢ ST Dy p—17 p(2y+4q)

The first uses ¢ < 1/2 < 27, and the last uses p > 1 and ¢ > 0.

For every positive argument of the geometric-series factor,
0<27% <1, A(z) > 0.
Since o > 0 and Ay > 0, it follows that B, > 0. Thus

C = 16{16 + 5B, + 10241/ A, } > 256 > 0.

2. The rule named ¢, , in Theorem 1 is precisely ¢}, ,. That result supplies, for every integer
n> 2,
Rn(P, éy,,,) < 0.0075 (P € Hy(v)).

It also supplies power, for n > 4, at the calibrated separation
16
Ratt (na U) = ? {16M_’Y + 5B + 1024M1/4 V An,’U} ’ B = bn,m

provided Rag(n,v) < D,.

The smallest sample sizes can be handled directly. By Lemma 1,

1
dOSDv§§
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For n € {2,3}, the bound E <1 gives

nF>pl> < ? < C’f}ttn_E.

; D, <

W =
N =

Consequently,
c¥n~F <D, = n>4 (n>2).

The zero rule at n = 2,3 has the asserted size by the same calibration result. We next
establish the deterministic estimates needed to compare Ratt(n,v) with the stated public
level.

. Let n > 4, and use the tuning of Algorithm 1 and Definition 20. Explicitly,
s=|n/2] >2, a=sYec(0,1], M = R(a™), K = R(max{M, a*1/5}> .
Upper dyadic rounding obeys
Zayad < R(Zdyad) < 2%dyad (Tdyaa > 1), R(27) =27 (7 € No),
by the lower and upper ceiling bounds for logs Zqyaq. It is also increasing. Hence
a1/ <M< 2&‘1/7, K > a_l/s,

and therefore
M~ <a, K% <a.

The bounds E/y <1, E/S <2,and E/(p—1) < 1 give

a~ Vv = B/ <s, a~ VS = gE/S < 52’ 1< a~ V(=1 — JE/(p—1) < s.

Thus M < 2s. For the fine rank, if a=/9 < M, dyadic idempotence gives K = M < 2s <
252 if M < a9, rounding gives K < 2a=1/5 < 2s2. In either case,

M < 2s, K < 2%

For the increment-cutoff bounds, the public quantities in either score branch are

L = log,(K/M) € N, R;=2M (0<j<L),

Lo Y-
R,
=

T'j = R max 1, min a_l/(p_l), W

(1<j<L)

The single-cutoff score uses the main cutoff
To = R(a™ /=1y,

Since the argument defining each T} lies between 1 and a=/=1 rounding and mono-
tonicity yield
1§T0§28, 1§T]§T0 (1§]§L)

These statements also cover L = 0, when the increment index set is empty.
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4. We now bound the bias ledger. The main-cutoff estimate is
T&—p < (afl/(pfl))l_p —a

In the single-cutoff branch, this and K~° < @ immediately give

B = 400K 5 + 20T, ? < 420a < B,a.

For the multilevel branch, S < v and o < q. Define the positive local tail targets by

R

“aild = LR TR >0 (1<j<I).

The cutoff formula gives
’ tall,]

T; > min {a—l/(p—l) 1/(p— 1)}‘

If the minimum is the first term, its (1 — p)-power is q; if it is the second term, that power
is -
1/(p-1)\ P A
(ztail,j ) ztall] (RJ/K> OR?'

Since 1 — p < 0, both cases imply

T: 77 <a+a(R;/K)R?.

The increment ranks satisfy M > 1 and Ry < K. Forward and backward geometric
summation therefore give, for every rgeom > 0,

ZR Tgeom < Z 9~ JTgeom < A(Tgcom)

J=1
L L-1
SR/ < 37 270 < Argeom),
j=1 7=0

Z R < KT A(r geom)-
j=1

For the second inequality, use R;/K < 2= (L=9): the third follows by factoring out Kzeom .
Each bound remains valid for an empty sum.

Using a; = 40RJ_ 1, Ry =2R;_ 1, and 2% < 2, we obtain
a;T; 7P < 40aR;%) + 40a 2% (R;/K)™
< 80a {Rj—fl + (R /K))‘O} .
Summation consequently gives
L
> " a; T} 7P < 80a{A(a) + A(Xo)}.

j=1
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Substituting into the multilevel bias ledger proves

L
B =400K 5 + 20Ty " +10Y a;T; "
j=1

< [420 + 800{ A(«) + A(No)}] @ = Bsa.
Thus this bias estimate holds in both score branches.

. Consider first the single-cutoff covariance branch,
S>>y or a>gq.
IfS>~,then E <~y <S. If a>gq, then
E<Ey<g<a<hé.
Thus a~ V% = s¥/5 < s. The same two cases for fine-rank rounding used above now give

K < 2s.
Since 0 < 2—p <1 and Ty < 2a~Y/®=1 the main second-moment quantity satisfies
Vo = 3213 P <322% Pt < 64a".

The single-cutoff formulas Ly = 164/Vy and Lo = 41/ KV} yield the exact identity

256V 32KV,
Apy = .
’ s s(s—1)

Because s > 2 and K < 2s,
32K < 64s < 128(s —1).

It follows that
384V,  24576a~t
< < .
s s

ATL’U

)

The tail-channel identity and the choice E < Fy give

1 1
Ey(2+t+—) =1, El2+t+—) <1
2y 2y

Hence L) —t
a Ta _ BQ/@+t)-1 < s 2E _ 42

s
Finally, M < 2a~'/7 implies

~1/(27) gt

VM A, < 24576v2 %
S

< 24576v/2a% < A,d?,

where the last inequality follows from the displayed definition of A,.
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6. Continue with the multilevel branch S < v, o < ¢q. Here a= /7 < a=V/5. If a=V/5 < M,
then
K=M<2a "< 2a*1/5;

if M < a='/%, rounding gives the same final bound. Thus

K< 2a_1/5, aK® < gaql=a/S _ ga,B/S < 2.

The refinement depth satisfies

loga

2L <R, <K <2a '3,  Llog2<log2— <

The exponential tangent inequality, applied at —loga — 1, gives
—loga < exp(—loga — 1) = a texp(—1), —aloga < exp(—1).

Consequently,

I < +—aloga< 1 B
a=a Slog2 — exp(1)Slog?2

The bound le_p <a+ a(Rj/K))‘ORJO.‘ can be rewritten using
a(R;/K) RS = aK*(R;/K)*.

Geometric summation, a K¢ < 2, and the fact that A decreases on positive arguments now
give

L
TP < aL + aK* Ao+ Mo)

j=1
< D, +2A(a).
The same geometric estimates supply
L
Z a; < 80A(w),
j=1

and, from d; = 110R*) + 207, 7,

L
> " dj < 110A(sp) + 20D, + 40A(cv).
j=1

Moreover, T; < Ty and 2 —p > 0 imply
L
VVi Vo, Y ai/V; < 80A(a) VW
j=1
Since Ty > 1, we also have /V > 1. Inserting these bounds into the singleton ledger gives
L
Ly =16y Vo +8) (dj + a;1/Vj)
j=1
< {16 + 880A(sp) + 160D, + 960A ()} \/ Vo = Lir/ V.
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Using Vp < 64at, we obtain
L3 <64L%a™t

Together with a_l/(%)a_t/s < a?, this proves

~1/(29) gt

L2
VM =L < V26412 < V2641242,
S

. Still in the multilevel branch, define the backward summability exponent by
n=1—(a+ M)t
Because a < g and t > 0,

(p—1(p+6)

>1— =
n>1—(q+ )t 1

=10 > 0.

Also,
0<at=1—n— At < 1.

The positive-power cutoff estimate follows from

T; < 2max{l, ztlefi?}fl)}.
Indeed, using 2277 < 2 gives
2—
V; = 32T P <64 max{l,zgaiw},

and therefore

\/Vj <64 (1 + zééﬁj) )
Multiplying by /R; and expanding the local target yields
VR, < V6I{\ /By + a PR

Backward geometric summation implies

L L
STVR <VEAQL/2), Y RV < K2A(n/2) < KV A(n0/2).
=1 i=1

The fine-rank amplitude estimate also gives

\/E _ (aKa)t/2a—t/2K(1—at)/2
é 2t/2(l_t/2K(1_at)/2.

Since Aot + 1 = 1 — at, summing the guarded increment bound proves
L
> VRV, < V61 {2724(1/2) + Ao /2) f a2 K002
j=1
— G*a_t/2K(1_at)/2.
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© l—at 1 l—at 144t
— —

<= ¢ = .

2 — 2 + S S

Thus K < 2a~1/% converts the last bound into

L
S VBV, < V3Gaa (1480/29),
j=1

0<

Using the definition of Ly and (x +v)? < 222 4+ 2y? for its two nonnegative summands, we

get
2

L
L3 =16 [ VMVo+ > _ \/R;V;
j=1
2

L
<32MVo+32 (> VRV,
j=1

< 40965 a ™t + 64G2a~1HAD/S,
Here the last line uses M < 2s and Vo < 64a™". Since s(s — 1) > s7/2, it follows that

2L3 16384a~" | 256G2a~(1+AY/S
< + ,
s(s—1) s 52

For the second noise channel, direct algebra gives

1 S
2+t=—, 2S+ 1+ pt+ — = D,,
q 2y

and hence

1+ 5t 1
Esl2 = 2.
4< + g +27>

Using E < Ey4, we obtain

—1/(2 —(1 S
a” /g (HAI/S SEW/@N+(1+80)/9)=2 < (2B _ ;2

52

Combining this with the tail-channel balance gives

212
VM ( 21) < V2{16384 4 256G2}a?.
S(Ss —

Adding the bound v'M L?/s < /264L2a? therefore proves
L3 2L3
VM A, =vVM{=L+ 2
’ s s(s—1)
< V/2{64L? + 16384 + 256G }a?
< A.d>.

This includes L = 0, since all the increment sums then vanish. Together with the single-
cutoff bound VM A, , < 2457672 a2 < A,a?, the covariance estimate holds in both
branches.
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8. The preceding estimates now give

M™<a, B<B.a, MYY/A,,=\/VMA,,<\A.a.

Consequently,
Rati(n,v) < ?{16 + 5B, +10241/A, } a.
The relation n < 3s, together with 0 < E' < 1, implies
a=sF < 3Ep—F < 3n"F.

Thus
Raii(n,v) < C’gttn_E.

If C2%p~F < D,, the bound D, < C¥n=F for n € {2,3} ensures n > 4. The last
inequality then gives

Rawt(n,v) < Dy, d(P) > C¥®n™F — d(P) > Raw(n,v).
The power assertion of Theorem 1 therefore yields
1 = Ru(P, ¢5,,,) <0.0075

for every stipulated alternative.

To obtain the capped-radius bound, observe that C2**n=% > 0 and that both error bounds
are below 1/10. When C2'n~F < D, the explicit test is admissible in Definition 5, so

By, (v, C3%n~E) < 0.0075 < 1%.

For an empty alternative set its worst-error supremum has value zero, giving the same
inequality. The defining set in Definition 6 therefore contains C2''n=F. When D, <
Ca%n~F its sentinel D, instead gives

i (v) < D, < CMp~F,
The defining set is nonempty and bounded below by zero in both cases. Hence

rr(v) < C’fj‘ttn_E (n>2).

9. Let n > N2 By the ceiling definition,

{ QCatt 1/E
n > max < 4, < : > .
do

All bases are positive, and —F < 0. Taking this negative power therefore gives
QCatt 1/E —F zcatt -1
v _ v
( do ) - ( do ) '

d
Cgttn_E < 50 < do,

n~F <

Thus

which proves the witness-threshold assertion. The bounds M < 2s, K < 2s%, 1 < Ty < 2s,
and 1 <Tj; <Tp for 1 < j < L give the tuning assertions.
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10. For compact uniformity, let

11.

KCVy
be compact in the product topology. At every admissible tuple,

p—1>0, >0, v>0, ¢>0, D,>0, s50>0, A>0, n>0.
In particular, every geometric denominator appearing in the constants satisfies
1-27">0 (QL’G {O[,)\(),So,]./2,770/2})-

The displayed formulas consequently show that E(v) and C2** are continuous at every ad-
missible tuple: their operations are sums, products, quotients with nonzero denominators,
minima, square roots, and real powers with positive bases.

Define the real threshold target on the admissible domain by

att \ 1/E(v)
=(v) = max {4, (22; ) } (vey).

Since E(v) > 0, C?* > 0, and do > 0, this function is continuous there as well.

If K is nonempty, compactness supplies tuples v, vg, vy € K satisfying

att __ att — mj = — = .
Coe =maxCy”,  E(vp) =minE(v),  E(uy) = maxE(v)

Choose
Cx = O™ N =E(vy) + 1, ex = E(vg) > 0.

ve !

The ceiling bound gives, for every v € K,
C¥ < Cx, NM=[Ew)] <EW)+1< N, ex < E).

If K is empty, choose
(Cx, N, ex) = (0,0,1);

the universal bounds are then vacuous.
Finally, let w = (o, 3,7) € W, and define its matched admissible tuple by
vy = (2,a,8,7) € V.

At this tuple,

1
q:§7 tZOa S:Oé+,8,
so substitution into the two exponent formulas gives
27 25
Ey(vy) = , Eyi(vy) = .
o(wn) 4y +1 1) 1425 +5/(29)

Taking their minimum proves



The definitions in Definitions 7, 9 and 15 give
MB - MUb’ H(])D(w) - HO(Ub)7 :L’,EU = QS:L,’Ub’

and
Cf‘;fw)n_Eb = C’fj‘lftn_E(”b) > 0.

Moreover, Proposition 1 supplies the exact cap identity
Db =D, >dp.

The original-model size bound therefore applies to every bounded null law. If
C?Zt,tw)n_Eb < DB;?

the cap identity makes the original-model power condition hold at v,. Thus every bounded-
model law with distance at least this level satisfies

1 — Ry (P, ¢5%) < 0.0075.
When this positive level is below DE}, the resulting bounded-model risk bound is
1
b —E
By (w, Cift,yn ™) < 0.0075 < o

so the level belongs to the defining set of Definition 13. When it is at least DP, the sentinel
gives the radius bound directly. Therefore, for every n > 2,

P (w) < Oty
]

Proof of Theorem 3. Fix an admissible tuple v = (p, o, 3,7), and put w = («a, 8,7). Through-
out, use the quantities and selected constructions of Definition 15 and Algorithm 6.

1. Fix n > 2, and first suppose F'(p) < 1. By Lemma 8, both selected priors are normalized,

and
supp (WO,n,v) c HO(U)v

supp (Tinw) € {P € My : cyn BaP) < d(P) < dp},

1 2
dO < Dv7 TV(PO,TL,U:IPIJL,U) < 57 Bn(vacvniEzl(p)) > 5
These conclusions cover every n > 2, including the paired-tent selection below Njgy (v).

The scale identification follows by subtracting the two exponents:

Euly) ~ Bofp) = 22000

_ 2 B
“ @D, TP

Admissibility gives ¢ >0, S >0,y > 0, and D, > 0. Thus F'(p) < 1 implies

E(p) = Ea(p), pn(v) = n—Ealp)
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We also verify the arm support at the selected magnitude. When n > Ny (v), the rank
conditions are supplied by Lemma 8, and the tuning agrees with Lemma 6:

KB
256

The normalized table in Definition 29 assigns its outcome mass to 0, =Ly, 4, Ly, . Condi-
tioning on either treatment arm therefore retains all its mass on those three points. When
n < Now(v), the selected paired-tent construction has the same arm-support conclusion
by Lemma 5. Consequently, in either selection,

Qayp({oa _Ln,v; Ln,y} ’ .’L') =1

for each a € {0,1}, for A-almost every z, and for every positive-weight law in either prior.

Eno = (160)/1 = 16"V =B/a L, =el/p,

n,v

Finally, normalization and nonnegative weights ensure that the alternative prior has a
positive-weight law. Choosing such a law P gives

copn(v) < d(P) < dy < D,,.

Moreover, Niow(v) > 2, k, > 0, and ¢ > 0, so the defining minimum for ¢, is positive.
Since n > 0, also p,(v) > 0. Hence

0 < cypn(v) < Dy,

and every positive-weight alternative law has distance strictly below D,. This proves the
first group of conclusions in the rough phase.

. Suppose instead F'(p) > 1. The exponent-difference identity from the preceding step gives
E(p) = EO(p)a Cy = CS, Cvpn(’u) = C(e)n_EO(p).

The selector of Algorithm 6 chooses the paired-tent priors for every n > 2. Their finite
sign distributions are normalized. All null sign configurations give the same zero-effect
null law Py, so

Tr(),n,’u = 5P07 ]P)OJT,U = P(()g)n
By Lemma 5,
Py € H()(U),
supp (Tinw) € {P € My : csn~P®) < d(P) < dy},

1
dO S va TV(PO,n,U;PLn,U) <z,

2

Bn(v708n_E0(p)) Z g
That construction also gives the required three-point conditional arm support at L, ,. Its
alternative prior has a positive-weight law; for any such law,

[\

copn(v) < d(P) < dy < D,,.

Positivity of cfj and n~Eo®) yields 0 < cvpn(v) < D,. Substituting the displayed scale
identity proves the first group of conclusions in this phase as well. The equality case
F(p) =1 is included here.
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3. We next prove divergence of the selected magnitude, again splitting at F'(p) < 1. In that
phase, for all n > Njoy(v), the selected fine rank satisfies

K> HﬁnenQ/DP — 00,

and moment normalization gives

1/

L, = (16—1/q K—ﬁ/q)* P 16V w9 g8/ (a).

Both 2/D,, and //(pq) are positive, so Ly, — co. The finitely many preceding selections
leave this limit unchanged.

When F(p) > 1, the paired-tent formula applies throughout:
N =2 [“QQ/@W)W > 2040 oo L, = N/,

Here 2q/(2v + q) > 0 and v/(p — 1) > 0, proving the same divergence.
4. Assume p < 2. At the matched smoothness tuple, write

S
D2:1+25’+7'
2y

The identity ¢~ =2+ (2 —p)/(p — 1) gives

p2-p)

D,=D
D 2+ p—l

Direct subtraction then yields the two strictly positive differences

_ 4*(2 - p)
o =Bl = G -1
B2~ Biw) = o s 0.

All denominators are positive by admissibility. Since E(p) is the minimum of its two
component exponents,

E(p) < Eo(p) < Eo(2),  E(p) < Ea(p) < Eu(2).
Thus the exponent gap, defined on this face by
by = E(2) — E(p),
is strictly positive. For every positive integer n,

PS(U) — v N
ph(w)
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5. Continue with p < 2. Since ¢, > 0, the preceding limit permits an integer Ngom(v) € N
such that .
pn(v) > @

pn(w) Cv
Multiplying by the positive bounded scale and by ¢, gives

CE;PFL (w) < cvpn(v).

for every integer n > Ngom(v) with n > 0.

Define the required threshold by
N (v) = max{2, Ngom(v), NP}.
For n > N(v), Theorem 2, applied at (2, w), and Proposition 1 give
Cypn(w) < do < Dy,
The bounded total test therefore satisfies
Rn(P,¢3h,) < 0.0075 (P € Hf(w)),

and
1— R (P, ¢30) <0.0075 (P e MY, d(P) > cypn(v)).

Its size is below 1/10, so
B (w, cypn(v)) < 0.0075.

Let mg, 71 be any normalized finite priors satisfying the bounded support conditions in the
statement. We establish the two-prior inequality used to compare their mixtures. For any
randomized test ¢, define its seed average on the complete record space by

fo: ([0,1] x {0,1} x R)" — [0,1], fo(Dy) = - ¢(Dyp, U) N(dU).

Bounded product integration and finite-sum linearity give, for either prior,
/fd,dIPMn - /Rn(P, &) m(dP),  ve {01}
The bounded-function form of the total-variation inequality gives

’/f(f)dPﬂl,n_/fqﬁdeo,n

If ¢ has size at most 1/10 on the bounded null, normalization and the null support condition
imply

< TV(PWO,W Pmm)-

/ Ru(P, ¢) mo(dP) < %

The alternative support condition and normalization consequently yield

sup (1= Ru(P9)} = [ (1= Ra(P.6)) ma(aP)
PemMb,
d(P)ZCan('U)
9
Z E - TV(]P)W()JM Pwl,n)-
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Weights equal to zero contribute zero in these averages; every positive-weight law satisfies
the stipulated support condition. Normalization ensures a positive-weight alternative law,
and the zero rejection map is an admissible test. Taking the infimum over null-sized tests

therefore gives

9
0 TV (Pryn Pryn) < B2 (w, cypn(v)).

Combining this with the attained risk bound proves

TV (Pry i, Pryn) > 0.8925 >

N =

The threshold depends on v, and the argument applies to every normalized finite prior
pair in the statement.

. Now assume p = 2, and fix n > 2. Then v = (2, o, 8,7). We first verify the original-model
support conclusions for the selected bounded priors, splitting at F'(2) < 1.
In the rough phase, Lemma 8 supplies

supp., (74,,,.,) € Hp (w),
supp+(7r?n’v) C{P¢e ME epn B2 < d(P) < dp}.

By the phase identity, p,(v) = n~F42) The model inclusion of Proposition 1 preserves
the effect, and the null constancy condition is the same in both models. Hence

supp., (74,,,.,) € Ho(v),
SuPp—&-(ﬂ']lD,n,v) C{P e My :cypn(v) < d(P)}.

In the complementary phase F'(2) > 1, the selected bounded priors are the signed-binary
paired-tent priors. To identify their null support, define the balanced deterministic zero-
effect law by

Pero(dz, dA, dy) = A(dx)

dp +9
T (dA) do(dy).

It has propensity 1/2, baseline mean zero, and effect zero. Its smoothness conditions
hold because these functions are constant, and its raw moment is zero. Its signed-binary
conversion from Proposition 1 is

do + 01 0-1+ 01

2

PPIn (dg, dA, dy) = Ndx)

zZero

(dA) (dy).

This conversion preserves the means and effect, and its conditional second moment is one.

Thus PPN € Hy(v). Every selected null sign configuration gives precisely this law, so

SUPP 4 (T0,n,0) © {Pruro  Ho(0)-
For the alternatives, Lemma 5 and Proposition 1 give original-model membership and
d(P) > cgn™®) = ¢,pp(v) (P € suppy(n7,,,)-

This proves the original-model support conclusions in both phases.
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7. The bounded risk lower bound follows from the same phase split. When F(2) < 1, Lemma 8
gives
2
B}’Z(wv cvn_E4(2)) 2 g
When F(2) > 1, Lemma 5 gives

BP(w, gn=F02)) > %

The phase identities identify each displayed separation with ¢,p,(v). The risk comparison
in Proposition 1 consequently yields

2

g S Bg(wacvpn(v)) S Bn(U,CUpn(U)).

8. We assemble the remaining second-moment conclusions. Evaluation at v = (2, w), together
with Proposition 1, gives
pn(v) :pg(w), Co :CE)? Cy :CBN Ny :N'L}l))’
D,=DP.
For F'(2) < 1, the selected-prior conclusions of Lemma 8 apply for every n > 2, covering
the bounded rough construction above its threshold and the signed-binary paired-tent
construction below it. For F(2) > 1, use the signed-binary conclusions of Lemma 5. The

signed-binary model inclusion of Proposition 1 supplies bounded membership, with null
constancy retained. In either case, both selected bounded priors are normalized and

Supp. (ﬂ-(l)j,n,v) c H(})D(w)v
Supp—}—(ﬂ-llo,n,v) g {P € MZ : Cvpn(v) S d(P) < d0}7

1
TV(PY, ., PY ) < =

0,nvs = 1,nw 2 )

For any finite representation of either prior, nonnegative weights summing to one satisfy

Z wj:ijzl.
J

Jrw;>0

2
BB(M cypn(v)) > 5

Indeed, every omitted weight is zero. At least one weight is positive, and combining weights
of coincident laws preserves their sum. Therefore

supp, (7;,,,) 7 2, >, wa{Ph=1 ve{o1}
Pesupp+(7rll3,n,v)

Choose a positive-weight alternative law P. Its placement, and the witness lower bound
from Proposition 1, give
0 < copn(v) < d(P) < do < DP.

9. We obtain the lower capped-radius bound first in the bounded model. Every successful
bounded separation satisfies

1
Tsuce € (OaDE))J Bg(warsucc) < TO
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10.

If rouce < copn(v), containment of the separated alternative classes gives

1
Bg(w’cvpn(v)) S Bg(warsucc) S TO,

contradicting the lower bound 2/5. The cap D also exceeds c,p,(v). Thus every member
of the nonempty set defining the capped infimum is at least ¢,p,(v), and

copulv) < 1P (w).
Now Proposition 1 gives
copn(v) < TP(w) = P (w) < 7 (v).
The upper capped-radius bounds and both size bounds follow from Theorem 2:
(V) < Copn(v),  1°(w) < Cppp(w),

Ru(P, ;) < 0.0075 (P € Ho(v)),  Ru(P,¢}%,) <0.0075 (P € Hp(w)).

Substituting the matching scale and multiplier identities proves both asserted two-sided
radius bounds.

Suppose Cypn(v) < D,. The matching identities give
Chopn(w) < Dy,

To prove nonemptiness in the bounded model, suppose its separated class were empty.
Every bounded-model law would then satisfy

d(P) < Cppy(w).

The bounded model is nonempty, as witnessed by a positive-weight law from the selected
alternative prior. The displayed bound would imply

Dy, < Copp(w),
contradicting the strict inequality. Hence there is a bounded-model law with
A(P) = Chph(w) = Cupu(v).

Its original-model membership follows from Proposition 1, proving nonemptiness of both
separated classes.

Under this same strict-separation condition, Theorem 2 supplies
1 - Ru(P,éy,,) <0.0075 (P € My, d(P) > Cypp(v)),

and
1= Ra(Pg3h) < 00075 (P MY, d(P) > Chpl(w)).
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11. Finally, let n > N,. Positivity of the component exponents implies F(2) > 0, and Theo-
rem 2 gives C, > 0. The threshold formula yields

{ oC \ V/E®)
n > max « 4, < U> .
do

Since raising positive numbers to the power —E/(2) reverses their order,

Cypn(v) = Cyn E®)

<o, (¢ ECA do
— v dO —_— 2 .

Also, the witness-threshold conclusion of Theorem 2 gives

Cvpn(v) <dy < D,.
The matching identities therefore imply
Coph(w) < Dy,

At n = 2,3, the small-sample branch of Algorithm 1 sets the total rule to zero. Evaluating
that same branch at v = (2, w) gives, for every sample z,

Pn0(2) =0, n(2) = 0.
This completes all conclusions on the second-moment face.

O]

Proof of Theorem 4. 1. Fix an admissible public tuple and its matched smoothness tuple:

U:(p7a7ﬁ7’y)evv w:(aaﬂ)’y)) 1}2:(250[7/67/-}/)6])'
Use the quantities of Definition 15, in particular

i="—2 S—a+p B = min{Eo(), Eilp).

Admissibility gives
1
p—1>0, 0<q§§, S >0, v >0, 2v+4+4q >0, D, > 0.

Indeed, ¢ < 1/2 follows by multiplying by p > 0 and using p < 2; every term added to 1
in D, is positive. Consequently,

Ey(p) > 0, Ey4(p) > 0, E(p) > 0.

The same conclusions apply at vs.

We first establish the phase selection needed for the lower bounds. Since
1 1

pq=p—1, ——l=—
q p—1
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subtracting the two channel exponents gives

Ei(p) ~ Bolp) = 222 2aly

(274 q)Dy
__2yq (28 ., B 5_>
_(27+q)Dp<q o Tyt
__ 2va _
=& 14D, (F(p) —1).

The coefficient multiplying F'(p) — 1 is strictly positive. Thus

F(p) >1 = Ey(p) < Ea(p) = E(p) = Eo(p),
F(p) <1 = Eu(p) < Eo(p) = E(p) = Ea(p).

These implications also hold with p = 2.

The definition of the lower multiplier gives
Niow (v) > 2, ¢y >0, ky >0, cy > 0,

because every power occurring in either branch has a positive base. Applying this argument
at vg, and applying Theorem 2 at both tuples, yields

b >0, C, >0, ch > 0.

For every n > 2, positivity of real powers also gives

pn(v) >0, ph(w) > 0.

. Fix an integer n > 2. We obtain the bounded lower bound by splitting according to the
phase at vo.

If F(2) <1, then
E(2) = Ei(2),  cppp(w) = cymn ),
The bounded conclusion of Lemma 8 supplies normalized finite alternative witnesses and
b b b 2
Bn (w7 prn(w)) > g
A normalized finite prior has a positive-weight atom: otherwise every nonnegative weight
would be zero, contradicting that their sum is one. Choosing such an alternative atom

gives
FPeMb & pP(w) <d(P).

If F(2) > 1, the public definitions and the phase selection give
47
16v/3°

The signed-binary witnesses in Lemma 5 therefore give the same risk bound and a positive-
weight alternative satisfying

2y
E(2)2E0(2) = m, 63268:

Pe MY C M, chph(w) < d(P),
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where the inclusion follows from Proposition 1. Hence, in both cases,

AP e My cppp(w) <d(P),  Bp(w,cppp(w)) >

ot Do

We also verify that this bounded lower separation lies below the bounded cap. For any
admissible tuple, the branch F(p) > 1 gives ¢, = ¢f. In the other branch, the phase
identity gives Eo(p) — E4(p) > 0, so

Niow (v)~(Fo®)=Fa(p) < 1 Co < € Nigy (v) o) =Ea(p)) < e
Since E(p) > 0 and n > 2,
1 1
—_— < — =
16v3  8v2

The strict numerical inequality follows from v/2 < 21/3, obtained by squaring these positive
quantities. Applying this bound at v, and using dy < DEJ from Proposition 1, gives

0<pn(v) <1, 0 < cypn(v) < < dp.

0 < P pP(w) < dy < DP.
For the original model, Theorem 3 supplies

0 < cypn(v) < Dy, Bn(v,cvpn(v)) >

(G2 )

)
and a normalized finite alternative prior. Choosing a positive-weight atom as above gives

AP e My cypn(v) < d(P) < D,.

We now pass from these failures to the capped radii. For 0 < r < ro < D,, with
a nonempty alternative class at ry, inclusion of the alternative classes gives, for every
admissible test,

sup {1 —Rn(P,¢)} < sup {1—Ru(P,¢)}.
PeM, PeM,
d(P)2r2 d(P)ZT‘l

The errors lie in [0, 1], and the null-size constraint is unchanged. Taking infima over tests
therefore yields
By (v,r2) < Bp(v,r1).

The identical argument gives bounded-risk monotonicity.

If a successful separation 7 € (0, D,) satisfied 7 < ¢,p,(v), monotonicity and its success
condition would imply

1
< Bn(U,Can(U)) < Bn(U,?) < Ea

(SR )

a contradiction. The sentinel D, also exceeds ¢, p,(v). Thus every element of the nonempty
set defining the capped infimum in Definition 6 is at least ¢, p,(v). The bounded argument
uses its positive-weight witness and the legal separation established above. Consequently,

copn(v) <h(v),  cppn(w) < 7P(w).

The displayed risk bounds also imply both asserted strict inequalities against 1/10.
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3. By Theorem 2, the public tests satisfy
mh(0) < Copn(v), 1P (w) < Cppp(w).
Together with Proposition 1 and the preceding lower bounds, this gives
Copn(v) < 77,(0) < Copn(v),
Copn(w) < mP(w) = R (w) < Cppp (w).
The same attainment result supplies

1
Ra(P,¢},,) < 0.0075 <

T (P € Hoy(v)),
1
10

R (P, ¢30) < 0.0075 < (P € HY(w)).

Under the respective conditions
Cupn(v) < Dy, CBPEL(“’) < DB;)

it supplies, respectively,

1

1= Ru(P, ¢},,,) < 0.0075 < o (P € My, d(P) > Cypn(v)),
1

L= Ra(P,¢) 00075 < = (P € My, d(P) = Cipp(w)).

The bounded radius is positive by its lower bound. Dividing the matched bounds therefore
gives

cupn (V) < An(v) < Cypn(v)

Chpn(w) ~ ~ epph(w)
For n > 0, the law of real powers gives
pa(v) w7 E®) nE@)-E@p)

Ph(w) ~ 0 ED

Hence C
Cy _ v —
CT%”E(z) E(p) < An(v) < anE(2) E(p)

Finally, Proposition 1 gives

0 < rP(w) < 7i(v), 1 < Ap(v).

n

4. Since E(p) > 0 and E(2) > 0, the definitions of the scales give

E(2)

pn(0) =n"F® — 0, pPw)=n"F? — 0.

The public thresholds are those of Definition 15, evaluated at v and vy. Their formulas in
Theorem 2 give
N,>4, NP>4

Its witness-threshold conclusion therefore applies to every natural number satisfying the
corresponding threshold and yields

n >N, = Cypn(v) < do,
n>NP = CPpb(w) < dy.
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5. We make the exponent difference explicit, always preserving w when evaluating at 2.

Define

S S
D2:1+25’+77 F2:25’+7
2y 2y

Substitution of ¢ = (p — 1)/p gives

B(2—p)
p—1

(2a + B)(2 —p)
p—1

Dp:D2+ , F(p):F2+ > Fy.

For the supplied-propensity channel, a common denominator yields

27 2v(p—1)
49%(2 — p)

4y +1)@2wp+p—1)
Both denominators are positive. For the rough channel, the identity for D, gives

25 28
E4(2) — E4(p) = Dy D,
p
_ 25(D, — Dy)
~ DyD,
25B8(2 - p)
(p— 1)DPD2.

Combining these identities with the phase rules E(p) = Ey(p) for F(p) > 1 and E(p) =
E4(p) for F(p) < 1, applied also at 2, gives the exhaustive expression

49*(2 - p)
i D@wip-D 2oh
E(2) — E(p) = { E4(2) — Eo(p), F, <1< F(p),
258(2 - p)
=100 ot

Indeed, in the first case F(p) > F» > 1, so both minimum exponents select the supplied-
propensity channel. In the second case the bounded exponent selects the rough channel
and the finite-moment exponent selects the supplied-propensity channel. In the third case
Fy, < F(p) < 1, so both select the rough channel.

If p < 2, the two channel differences displayed above are strictly positive. Therefore

E(p) < Eo(p) < Eo(2),  E(p) < Ea(p) < Ea(2),

and hence
E(p) < min{Eo(2), E4(2)} = E(2).

Using the scale definitions in Definition 15, we obtain

Pn(v) g

_ —E(p)
=N — OQ.
Plﬁ(w)
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6. Suppose p < 2. Apply Theorem 3 to the selected priors and magnitudes of Algorithm 6.
It gives
Ly — 0.

For every n > 2, both selected priors are normalized finite probability priors, and their
positive-weight laws satisfy

Ton0({P}) >0 = P € Ho(v),
Tinw({P}) >0 = P € M,, cpn(v)<d(P)< D,.

For each positive-weight law in either prior, their conditional outcome kernels satisfy

QG«:P({O’ _LTL,vaLn,U} | l') =1

for a € {0,1} and A-almost every z. The same result supplies the complete-record bound

TV(PO,n,va IP)l,n,v) <

N |

For any normalized finite probability prior , write its complete-record mixture as
Prp = / P®" 7(dP).

The bounded-prior conclusion of the cited result gives a threshold N(v) € N such that, for
every n > N(v) and every pair of normalized finite probability priors mg, 71,

m({P}) >0 = Pec H(E’(w),
m({P}) >0 = Pe M, c,p.(v) <d(P)

} = TV(Pryn, Pryn) >

N =

These are precisely the asserted support, magnitude, and complete-record mixture conclu-
sions.

7. For p < 2, the lower ratio bound and the strictly positive exponent difference give

0< & Co | B(2)~E(

< o o P) — o, Ay (v) — oo.

The definition in Definition 17 includes admissibility and p < 2. The preceding divergence
supplies its remaining condition, so

T={veV:p<2}

To characterize Definition 18, suppose that an admissible tuple has a bounded radius ratio.
Thus there exists Ca € R such that

Ay (v) < Ca (n>2).
If p # 2, admissibility implies p < 2, and the divergence just established supplies Na € N

with
n>Na = A,(v) > Ca.
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At
na = max{2, Na},

the two bounds would give
Ch < AnA(U) < Ch,

a contradiction. Thus boundedness implies p = 2. Conversely, when p = 2, evaluation at
2 preserves the entire tuple, and the upper ratio bound reduces to

Cy

e

Ay (v) < (n>2).

Consequently,
E={veV:p=2}

. Define the ambient set
U=1{pa,p~y)ecR:p<2}

The coordinate map to p is continuous, so U is open in the product topology. The tuple
vo = (3/2,1/2,1/2,1/2)
satisfies every admissibility inequality and belongs to /. Thus
Vo EUNV, unvy +ao.

The characterization of T gives
UNvcCcrT,

which supplies the required open set.

. It remains to prove compact uniformity. For each admissible tuple define the auxiliary
positive base and lower envelope by

O(v) = max {2, 32DP’Y/(2S)} +1,

Cone () = min { by, GO () IFOW=FAI L

Every entry in this minimum is positive, so
Cony (V) > 0.

The ceiling bound gives
2 < Nigw(v) < O(v).

Since the exponent —|Ey(p) — E4(p)| is nonpositive, and since Njoy (v) > 1, monotonicity
in the base and then in the exponent gives

O(v) =Bl < Ny ()~ 1Fo(P)=Ea(p)]

< Nigy (v)~(Fo(P)=Ea(p)
On F(p) > 1, the envelope is at most ¢f = ¢,. On F(p) < 1, it is at most each of

ko, €& Nigw (v)~(Fo(P)=Ea(p))
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The branchwise definition therefore gives, throughout the admissible domain,

0<c¢

—=env

(v) < ¢

The envelope is continuous at every admissible tuple. Indeed, the coordinate maps are
continuous; the denominators defining g, D), Fy, E4 are nonzero there; and every variable
power in the envelope has a positive base. Absolute value, maximum, minimum, and the
remaining arithmetic operations preserve continuity.

Let K C V be compact and nonempty. The continuous envelope attains a minimum at
some v € K. Define

CK = Cony (V) = minc,,, (v) > 0.

vek o

Then
K S Qenv(v) S Cv (U € IC)

The compact-uniformity conclusion of Theorem 2 supplies real constants C, Nx such that
Cy, < Ck, N, < Ng (veK).
For the empty compact set, the choices
ck =1, Cx =0, Nk =0

satisfy all requirements vacuously.

Finally, let K, € W be compact. Its embedded parameter set is

Ko ={(2,0,8,7): (o, 8,7) € Kp}.

The embedding w +— (2, w) is continuous, so g is compact, and all its tuples are admis-
sible. Applying the preceding result to Ko, and using the public identities

oy Ch=Cowr Vb= Now,

gives
CICy S Cza CB; S CKQ; quz S N/CQ (w S ch)v

with cx, > 0. This establishes both compact-uniformity assertions.
O

Proof of Theorem 5. Fix an admissible tuple v. We use the constants and exponent defined in
the statement.

1. Comparing the restrictions in Definitions 1, 2, 22 and 23 gives
M, CMEP, Hy(v) € HY™ (v).

The law displayed in Lemma 1 therefore supplies a member of the broader model with
distance dp.

For any P € M;’;’br, put
@:/ o () Mdz).
[0,1]
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Expanding the centered square and using the effect cap gives

e~ =

2= p(x)? ) — T3 rp(z)? T
a(P) —/m p()? A(dx) p</m p(x)? A(dr) <

Thus the set of broader-model distances is nonempty and bounded above, and
e,br 1
dO S ‘D”L)’ S 5

Furthermore, v < 1 implies

1 477 1
47 >4t =2 E = > e > 0.

4 Y 16V3 T 6443

. Fix an integer n > 2, and define
Tlow = CyPp (V).

By Lemma 5, there are a null law Py € Hp(v) and a normalized finite prior

k k
ﬂlzzwjép]., LUjZO, ij'zl,
Jj=1 Jj=1

with at least one positive weight, such that

1
epo(ﬁ) = wj; > 0 = P] e M,, epj(:E) = 5 Tlow < d(PJ) < dp.

5)

Define the supplied function and the complete-record mixture by
(n) .
— D\ _ &
f=en, Py _ijpj "
j=1

The function f is continuous and satisfies f(z) = 1/2 everywhere. The same cited result
gives

TV (P PY) < %

The inclusions already established place Fy in the broader null and every positive-weight
Pj in the broader model, with ep, = f.

Admissibility gives ¢ > 0, v > 0, and hence Ey > 0. Consequently,
0 < Tlow < d(Pj) < doy < DSP  (w; > 0).
In particular, rioy is a legal separation with a nonempty alternative class.

. Let ¢° be an allowed supplied-propensity test satisfying the broader-null size constraint.
Freeze its function input at f, and average its public randomization:

1
3,(Dy) = /0 & (f.DuU) AU, 0< (D) < 1.
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Joint measurability makes this a measurable function of the sample. Since all positive-
weight witnesses have supplied function f, integration against the finite mixture gives

[oarsm =remor), [ Gpapl Zw] Py 6°).

For a measurable function taking values in [0, 1], integrating its level-set probability dif-
ferences bounds the difference of its expectations by total variation. Therefore

k
> wiRL(P;, 0°) = Re (P, ¢°)| < TV (5", PV

and hence
) 1 1 3
ng EAE TR

If every positive-weight atom had type-II error strictly below 2/5, then its rejection ex-
pectation would exceed 3/5. Zero-weight atoms contribute zero, so normalization would

imply
k
> wiR(P;,¢%) > Z Wiz g
j=1

a contradiction. Thus

dj: wj >0, 1 —R}(P), ¢°) >

Cﬂ\l\')

The feasible test class is nonempty: the jointly measurable test
o5(f' D, U) =0 (f" € C([0,1]), Dy, an n-record sample, U € [0, 1])
has rejection expectation zero under every law. For every allowed test and every law,
0<RS(P¢) <1

Thus the alternative errors are bounded above by one. The positive-weight atom just
obtained belongs to the alternative class at rgy, SO

sup {1 - R5(P.¢°)} >

PeMSPT
d(P)Zrlow

ot Do

Taking the infimum over feasible tests in Definition 24 proves
2
Bz’br(va’rlow) Z g

This also proves the required error witness for the particular prior constructed above.
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4. For every separation r with 0 < r < 74y, the alternative class at 74y is contained in
the alternative class at r. Both are nonempty, their error suprema are bounded, and the
feasible test class is unchanged. Therefore

2 1
BfL’br(v,r) > Bg’br(v,rlow) > R > 0

Every successful separation in the set defining Definition 25 is consequently above 7)oy ; its
. e,br . . . .
sentinel Dy is also above rioy. Taking the infimum gives

T*,e br( ) > Plow-

5. We now establish calibration and power directly on the broader model. Use the construc-
tion in Algorithm 2, with
s = Ln/QJ’ a = SfEO’ T = 2[10g2(a_1/(p_1>)1’ J = 2|—10g2(a_1/w).|7

80727
P

b=20T'""P, A=

Here
s> 1, 0<a<l, T>1, J>1, b >0, A>0.

For a broader-model law P, overlap makes the clipped supplied propensity equal to ep.

The elementary clipping inequalities are
ly—tr(y)| < |yPTP, lr(y)® < [y[PT> .
Indeed, when |y| < T, the first difference vanishes and
y* = lylPlyl> 7P < [y[PT* P
When |y| > T, the clipping remainder is at most |y|, and
yl = [ylPlyl P < JIPTP, lp(y)? < T2 = TPT*P < |yPT* P,

The raw moment restriction gives first-moment integrability in both arms, using |y| <
1+ |y|P. Integrating the two clipping inequalities yields, for A-almost every x,

A@—&@D@meH@

<107'°P, / 0r(Y)? Quar,P(dy | ) < 10T* P (14m € {0,1}).
R
Define the clipped conditional score mean by

gr.p(x /KT ) Q1,p(dy | x) /ET ) Qo,p(dy | x).

Cancellation of the arm probabilities against the inverse-propensity denominators identifies
this function as the conditional mean of R;. The conditional arm-mean identities then give

lg7,p(x) — 7p(z)| < 207" 7P =b
almost everywhere. The conditional second moment of the score satisfies

2Q1.p(dy | 7) ffT 2Qo.p(dy | 7)
ep(z) 1 —ep(z)
< 40T?%7P 4+ 407%7P = 80T%7P.

B(R | X; = o) = L)
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6. Define the constant-removing matrix and the sample expectation notation by

u:J_1/2(1,...,1)T, Cy = Idgs —uu’,

Pop=P®  E,pl]= / () dP®™.

The histogram cells in Definition 19 are disjoint and have Lebesgue mass 1/J. Conse-
quently,

/[O 1] @)y () Mdz) = Tdgs, o' Fy@) =1,  CyFy(x) = Fyx) —u.

For every zgir € RY,
ICrzail|* = llzaiel® = (u” zair)? < Jl2a ||

Combining these identities with the conditional score second-moment bound gives

Enp {(zgir(FJ(Xi) - U)Rz‘ﬂ < 80777 /[O . (24:CrFs(2))” A(da)

= 80T%7P||Cy zqi||*
< 80T% 7P| 2. ||

The two disjoint evaluation blocks have equal size and consist of independent records.
Their common mean and centered vectors are

pp =E, pVi =E, pVo=Cy [ ]FJ(JJ)QT,P(QT) A(dz), ZsoaiP = Vi —P  (tblock € {1,2}).
0,1

Variance additivity within a block and the preceding single-record bound imply

T T
En,P [(Zdirzbblockyp)Q] = Varn,P(ZdirVLblock) < AHZdirHQ'

The centered vectors are independent and have mean zero.

Define the quadratic statistic by
Wp = (V1, Vo).

Block independence gives
EnpWp = |upl?  We—|lupll® = (up, Z1p) + (up. Zo,p) + (Z1,p. Zo p).
All three cross-product expectations in the square of this expansion vanish:

En,p (1P, Z1,p) (P, Z2,P)] =0,
Enp[{kp,Z1,p)(Z1,p, Zop)] =0,
En.p[{kp, Zo,p)(Z1,p,Z2,p)] = 0.

The first equality uses independence and both zero means; the other two follow by inte-
grating first over the block appearing linearly.
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For the remaining quadratic term, independence and the directional second-moment bound
give
En,p[(Z1,p, Z2,p)*] < AE, p|Z1,p|?

J
=AY Enp(Z1p); < JA%
j=1
Thus
Vary, p(Wp) < 2A||up|* + JA®.

All quantities have finite second moments, since the clipped scores and finite histogram
features are bounded.

Define the good event by
Gop = { Do+ [Wp = llup |2l < 16(VA |upll + VI A) }.

Its tolerance is strictly positive. Applying the second-moment tail bound gives

2A||pp|? + JA?
256(v/A | upll + VI A)

1
< — 1.
f128<00

Ppn.p(Gy p) <

The last inequality uses the nonnegative cross term in the denominator.

. Suppose P € Hg’br(v), and choose its null constant:
Cnull,P € [—1/2, 1/2], Tp(aj) = Cpull,P ((IJ € [0, 1])

The histogram coefficient of this constant is cpn, pu, which C; annihilates. Hence

pp = CJ/ Fy(x)(9r,p(2) — cnun,p) Adx).

)

The clipping bound and cell masses imply

b b
gfj:ﬁ.

Summing the squared coordinate bounds and using contraction by C; gives

J
b2
2 _
lpl|” < E_ 7=

'(/ Fj(z)(gr,p(z) — coun,p) )\(dx)>j

On gn,Pa
Wp < b2+ 16VAb+ 16V J A < 202 + 80V J A < 2b% + 1024VJ A.

Here
16VAD < b? + 64A
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follows from (b — 8v/A)? >0, and v/.J > 1.

The deterministic rule in Algorithm 2 rejects precisely when Wp exceeds its displayed
cutoff. Its rejection event is therefore contained in G p, and averaging the independent
public randomization leaves that probability unchanged. Thus

Ro(P¢ps) <001 (P e Hy™ (v)).

. For a general broader-model law P, define its histogram coefficients and their associated
constant by

7

1

Onist,p = Fj(x)rp(x) A(dx), Chist,P = —= Y (Ohist,P);> Ocen,p = C.ybhist, p-
[0,1] \/j j=1

Subtracting the constant coefficient gives
Ocen,p = /FJ(m)(Tp(m) — cnise,p) AN(dz) = | Fy(z)((ILymp)(x) — chist,p) A(dz).

The second equality holds because histogram projection preserves every cell integral.

Effect Holder smoothness bounds the deviation from a cell average:
|Tp(x) — (L 7p)(x)] < 20J 77, /(Tp —1IL;7p)% dX\ < (20J77)2

Indeed, every point in the same cell lies within distance 1/J, so averaging the Hoélder
bound over that cell proves the pointwise inequality.

The histogram projection is constant on each cell, and the residual has integral zero on each
cell. Tts residual is therefore orthogonal to the projection and to constants. Expanding
the square, and using the histogram feature isometry, yields

/(TP — hist,p)” dA = |[Ocen, P ||* + /(TP —1II;7p)% dA.

Also, expansion around the mean gives

/(TP — cpise,p)? A\ = d(P)* + (Tp — cnist.p)* > d(P)?.

Consequently,
d(P)? < [[0cenp||* + (20777)? < ([|fcen,pll +20777),
and hence
d(P) —20J77 < ||Bcen,Pl|-
Finally,

i = B = Cy [ Fo(a)gn.p(a) = 7o(@) Ade).
The same cellwise coefficient bound used for the null, now applied to g7 p — 7p| < b, gives

H/J'P - ecen,PH S b.
The reverse triangle inequality therefore proves the required population signal bound:

d(P) =20J77 = b < |[up-
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10.

I

d(P) > 20777 +5b+ 128\/VJ A,

the preceding population bound gives

e > 4b+ 1281/ VT A.

2
VE< VTN 16VA [up| < 1erIE

2

Since J > 1,

On G, p, it follows that

Wp > ||lup|® — 16VA ||up|| — 16V T A

2
el g7
> 8b% + 8176V J A
> 2b% + 1024V J A.

The penultimate inequality expands (4b + 128v/v/J A)?/2 and discards its nonnegative
cross term. The last inequality is strict because A > 0. Thus the rule rejects throughout

Gn,p, pProving
1 - RS(P,655) < 0.01

at the displayed sufficient separation.

To express this separation in the public rate, define the variance-growth exponent

2_
t=""P>y
p—1

Direct algebra gives
1 1
24+t=—, E0<2—|-t—|->:1.
q 2y
Upward dyadic rounding costs at most a factor of two:
o~ /(=1 <T< 2(1*1/(77*1)7 a~ <J< 2a-1/7.
The lower rounding bounds and the negative bias exponents imply
b=20T""P<20a, J<a.
Because 0 < 2 — p < 1, the upper rounding bounds imply
T> P <2,  VI<V2a Y@,
The exponent balance now gives

s~lg 1/ — g2,
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11.

and consequently

2—p
VJIA = 80V TP < 160v2 a2,
S

Combining these estimates yields

20J 77 + 5b+ 1281/ VT A < (120 + 1281/160v2)a.

For every n > 2, the block size satisfies n < 3s. Moreover,

S0
a= s Fo < gbop—Fo < 3p5,(v).

It follows that
2077 + 5b 4+ 128\/VJ A < Cp8 (v).

Thus every broader-model law at or above the nominal upper separation has the asserted
type-II bound, in particular under the stated gate C$p$, (v) < DS All preceding estimates
apply when s = 1 or J = 1; positivity of s, T, J, A suffices throughout.

Define
rup = CEp5 () > 0.

If ryp < DSP*, calibration makes ¢ feasible at level 1/10, and its power bound gives

1
Bf;br(v,rup) <  sup {1 — RS (P, d)fﬁ,)} <001 < —.
PeMSPT ’ 10
d(P)>rup

For a nonempty alternative class, this supremum is bounded between zero and one; the
empty-class convention assigns it zero and yields the same upper estimate. Here nonempti-
ness also follows from 7, < DSPT: otherwise every model distance would be strictly below
Tup, making 7., an upper bound for their supremum. Thus 7, belongs to the successful-
radius set.

If D™ < ryp, the sentinel in Definition 25 instead gives

7“;7e’br(v) < Df}br < Typ.
The defining set is nonempty because it contains the sentinel, and it is bounded below by
zero. In both cases,

() < rup
Together with the lower bound, this proves the radius inequalities. The witnesses con-
structed above have all the required model memberships, common function input, distance

bounds, normalization, total variation comparison, and positive-weight error witness.
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12.

13.

14.

For n > N¢, the ceiling definition implies
205\ /o
n > ( ”> )
=\
The base and Ej are positive. Raising this inequality to the negative power —Ey therefore
gives
—E
20¢ 1/Eo 0 e 20 -1 B @
do U\ do 2

For P € MS"", the conditional arm-mean identities hold simultaneously for A-almost every
T

—E
Cin™ "0 < Cy

/ y Qo,p(dy | ©) = mo p(z), / yQ1p(dy | ©) = mo p(x) + 7p(x).
R R

Overlap gives ep(x) > 0 and 1 — ep(z) > 0. Pulling the constant denominators out of the
integrals and cancelling them yields

ep(x) /R Y Qup(dy | ) + (1 —ep(x)) /R Y Qo,p(dy | x)

ep(z) 1—ep(x)

- / yQur(dy | z) - / Y Qo.r(dy | z) = 7p(a).
R R

The conditional first moments are finite almost everywhere by the raw moment bound.

Finally, the coordinate maps v — p and v + ~ are continuous in the product topology.
On the admissible domain,

1
p>0, q:pT>o, 2y + ¢ > 0.

Hence ¢ and Ey are continuous there, and Ej is everywhere positive.

For a compact subset IC of that domain, define

min Fy(v), K # 9,
Emin,lC = vek ( )
1, K=2.

In the nonempty case, continuity and compactness supply an attained minimum, whose
value is positive by admissibility. In the empty case the assertions are vacuous. Thus

EminJC > 07 Emin,IC < EO(U> (’U € IC)

Together with the global lower-multiplier bound and the fixed finite upper multiplier,

1
Sz O 3(120 + 1281/ 160v/2),

this proves the asserted local uniformity.

182



Proof of Theorem 6. Fix v € V. Admissibility gives

1 -1 1
I1<p<y ZS’YSL 0<q:LS§, 2y+4q >0, Ep > 0.
p
We use the constants and scales in the statement.
1. Since —1 < —v and the base 4 exceeds one,
1 4-1

47t <477,

= < cC
64v/3 163 ~

Cce=3 <120 + 128\/160\@) > 0.

. Fix an integer n > 2, and define the lower separation by

Also,

o- = &5 v).

By Lemma 5, there are a null law Py € Hy(v) and a finite prior

k k
7r1:ij5pj, wj >0, Zszl, djrwj > 0.
J=1 Jj=1

For every positive-weight support law, that result supplies

1
Pj e My, er(x) = 9 =ep(z) (2 €]0,1]), 0- < d(P]) <do < Dy.

It also supplies

(S}

k
1
P = S w PO V(PSP ) < 3 Bilv.e)>
Jj=1

Choose an index jy € {1,...,k} with w;,_ > 0. Positivity of the lower multiplier and of
n~Fo yields
0<o- <d(Pj,) < D,.

Thus the alternatives at separation o_ are nonempty. For every 0 < ¢ < o_, their inclusion
in the alternatives at separation ¢ gives

By (v,0-) < By (v, 0).

The size constraint is the same in both infima. Consequently, every successful separation
below D, in Definition 27 is at least o_, because

2 1
B > = > — < po-).

The additional candidate D, also exceeds o_. Taking the infimum therefore gives
o (v) = 0— < 1°(v).
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3. We next establish the null calibration of the rule in Algorithm 2. Use its tuning quantities

§= Ln/2J7 a = S_EO, T = 2[10%‘2(“71/(?71))]’ J = 2[10g2(a*1/’7)],
b—sorir,  p= S
S

Here s > 1,0<a<1,T>1,J>1,b>0,and A > 0. With Fj from Definition 19,
define
u:J*1/2(1,...,1)T, Cy=1I;—uul.

The cells have Lebesgue measure 1/.J, so
1 1
[ @R a@ =1, [ F@de e CiFi@) = Fi@) -
0 0
Thus C; is a symmetric orthogonal projection and

|C rEairll2 < ||€air|2 (¢air €RY).

For P € M,, define the clipped conditional mean and second moment on [0, 1] by
(@) = [ 020) Qurtdy| 2) = [ ers) Qup(dy| 2),

Jotr)? Qur(dy | x)  [glr(y)* Qopr(dy | )
= + )
ep(x) 1—ep(z)
These functions are finite and measurable, since clipping is bounded and overlap makes
both denominators positive.

ma,1,p(T)

For every y € R,
ly—tr(y)| < [ylPT'"P,  lr(y)® < [ylPT>P.

Indeed, on |y| < T, the clipping remainder vanishes and |y|>™? < T2?7P; on |y| > T, the
remainder is at most |y| and the clipped square equals 72. The moment restriction in
Assumption 8 therefore gives, for each o’ € {0,1} and almost every =z,

[ ) @uptay

<107*7P, / br(y)? Qu p(dy | ©) < 10T%7P.
R

The same moment restriction ensures integrability of y, using |y| < 14|y|P. The arm-mean
identities now yield

g7.p(x) — 7p(z) = /R (v — (y)) Qo.p(dy | z) — /R (v — () Qup(dy | ),

and hence

1 1
z)—7p(x)] <b m z) < 107%°P +
rele) o) < mapa(e) < 1072 (kL)
almost everywhere. These are respectively the conditional mean and second moment
bounds for R;, since the supplied true propensity agrees with its overlap-clipped version.

< 80T%°P
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Define the common block mean and the two histogram coefficient vectors by

pp = Epen[Vi] = Epen[Va] = Cs0r p,

1 1
9T,P=/U gr,p(x)Fy(x) dX(z), HT,P:/O 7p(2) Fy(x) dA(2).

The equality of the block means follows by averaging s identically distributed records in
each block.

For a null law, define its constant effect by

cp = 7p(0), p(z) =cp (z €]0,1]).
Because Cju =0, )

i = Cy [ ar.pla) = cr)Fw) aAa).

For every histogram coordinate j,
< —

([firr-enrsan) <l

Summing the squared coordinate bounds and applying the contraction C'; gives

b

= |\/j/ (gr,p — cp) dA
Ij"]

J
b2
uupn%szj v, sl <.

For any model law and any &qi; € RY, the conditional second moment bound and the
feature isometry give

1
p[(€an CoSOR)] < 8073 [ (€t Fy@)? dh(e) < SOT* 7

Here the single-record score is defined by

oo Alr(Y) (1= A)er(Y)

ep(X)  1—ep(X)

Independence within a block gives, for v/ € {1, 2},

Var pen (€ Vir)) = ~ Varp((Egies CrFy (X)R)) < Alléanll2
S

Define
Ayp=Vy—pp (W €{12),  We= ().

The centered vectors are independent and have mean zero. In particular,
Epen [We] = [lupl3,

We = lupll3 = (up, A1p) + (up, Dop) + (A1,p, Mg p).
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The expectations of all three cross products in the square of this sum vanish: the product
of the two linear terms factors into their zero means, and conditioning on the other block
makes each linear—bilinear cross product zero. To bound the remaining bilinear square, let

o) — (1{j,:j});,’,:1 G=1,...,J)

be the coordinate unit vectors. Independence and the directional second moment bounds
imply

7
Epen [(A1,p, Az p)?] < AEpen|Ag pll3 = AZEP®n |:<e(j)7 A2,P>2] < JA%
=

Consequently,
Varpen (We) < 24 up|3 + JA%.

All the required moments are finite because the clipped score and the finite-rank features
are bounded.

The squared-deviation inequality now gives

PO (W, = Ilupl3] > 16{VAllup]2 + VT A})

2\ 2 A2 2
lepllz +J < = <001

= 256{(VAupll + VI AZ 256

The denominator is positive since J > 1 and A > 0. Define the good event by

Gp = {IWe = |upl3l < 16{VA|uplls + VI A}} .

Thus P®”(Q’§é) < 0.01.

For a null law, on Gp we have
We < b2 +16VAD+ 16V T A < 26% + 80V J A < 2b% + 1024V T A.
The middle inequality follows from
16VAD < B> +64A, A <VJA,

the first being equivalent to (b — 8y/A)? > 0. The rejection event is therefore contained in
G%. Since the rule ignores the public randomization variable,

R(P, ) = P®"(We > 262 + 1024/ A) <001 (P e Hy(w)).

These calculations also apply when s = 1; when J = 1, C; = 0 and both centered block
vectors vanish.

. We establish the alternative population bound before applying the same concentration
event. Define

1 1
o= [ B, o= 53 0ok ) = mele) = cny.
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The coefficient formula for constants and the definition of C; give

1
ngﬂp = /0 th({L')FJ({L') Cl)\(l')

On each cell, the histogram projection is the cell average. Hence
mp(x) — (Ily7p)(x) = J/ {rp(z) —7p(2)}dA(z)  (z € I;),
Iy

and Assumption 5 gives
1
o (2) — (Ty7p) (x)] < 20077, / {rp — TLyrp}2dA < (207-7)2,
0

Subtracting a constant commutes with II;. Its cellwise residual has integral zero on every
cell, and is therefore orthogonal to the cellwise constant projection. The feature isometry
then yields

1 1
/ hp g dX = C0-p|3 +/ {rp — U rp}2dA.
0 0

Expanding the distance to the constant cp ; also gives
1
/ hpyd\ = d(P)* + (Tp — cpy)® > d(P).
0

It follows that

d(P)? < ||Cybr pll3 + (20777)2 < (|Cbr,p]l2 + 207777,

SO
d(P) —-20J77 < ||CJ97-7PH2.

The same cellwise coefficient bound used for the null, now applied to gr p — 7p, gives

<b.

1
|up — Cj0rpll2 = HCJ/ (g9r.p — 7p)Fy dA
0 2

Combining this with the preceding lower bound and the reverse triangle inequality yields

d(P) =207 = b < |lup|l.

Cnoise = \/ \/jA > 0.

d(P) 2 20J_’Y + 5b + 128Cnoisea

Define the noise scale by

If

then
”MPH2 > 4b + 128(poise-

187



Since VA < Choise, this implies

2
16VA el < 1212,

On Gp, therefore,
We > ||upl3 — 16VA [|ipll2 — 16 e
2
> HM123H2 _ 16C§
> 8b% + 8176¢2

oise

> 207 + 1024¢2

oise noise*

Here the third inequality uses

(4b + 128Cnoise)2

9 > 8b2 + 8192<§oisea

and the last is strict because (noise > 0. Thus failure to reject is contained in G%, proving
1 - RS(P,635) < 0.01
under the displayed separation condition.

. We now bound that sufficient separation by the scale in the statement. Define the variance-
growth exponent by

t= ) > 0.
Both dyadic targets are at least one, and upward rounding gives
a V=) <7 < 9qV/-1) a V< J <20,
Since 1 —p < 0 and —v < 0,
b=20T""P <20a, J<a.
Also0<2—-p<1,so0
7 VI < V2 V@),

T?7P < 927 Pg~t < 9q7

Substitution of the definitions of ¢ and Ey gives the balance identity

1
Ey <2+t+) =1.
2y

Because a = s~ 0, this identity implies

a—t-1/2v)

S

= (12.

Consequently,

4—t-1/(27)

VIA<160V2 ———— =160v2a?,  Cuoise < \/ 160V2a.

S

188



For every n > 2, n < 3s. Moreover,
2vq < 2y +q, 0< Ey<1, 3Fo < 3.
Monotonicity of the negative power therefore gives
a=sFo < 3bop=Eo < 3,0 (y).

Combining the approximation, clipping, and covariance bounds yields

20J 77 4 5b + 128Cnoise < (120 +128 160\/5) a
< Cypp(v).

Thus, whenever C5pf (v) < D,, every model law at distance at least Cyp5, (v) has type-II
error at most 0.01.

. Define the upper separation by
04 = CEp(v) > 0.

The witnesses already give D, > 0. If o < D,, the calibrated rule satisfies the size
constraint 1/10, and its alternative errors give

1
sup {1-RS(P,or5)} <0.01 < —.
PEM,:d(P)>o4 ’ 10

For an empty alternative index set, the real-valued supremum is assigned the value 0, so
the same bound applies in that case. All worst-error suprema are nonnegative, and the
admissible test family contains the calibrated rule. Taking its value in the infimum of
Definition 26 therefore shows

Hence o4 is a candidate in Definition 27, and
¢ (v) < oy
If instead D, < g4, the candidate D, gives
rr(v) < Dy, < o4.
Both cases establish the upper radius bound.

. Retain the prior and null law already constructed, and let ¢® satisfy the stipulated size
bound on Hy(v). Define its seed-averaged map with the common propensity supplied by

1
¢?30 (Dn) = / (Zse(ePoaDnv useed) d)\(useed>7 0< (b(]z’o <L
0

This is a measurable function on the complete-record sample space. Integrating event-
probability differences over its level sets gives

‘/d)(;o d]P)ﬂ'Ln - /¢;0 dPO®n

189

< TV(PP", Pryn) -




Indeed, each integral equals the integral over Jiey € [0, 1] of the probability of the measur-
able level set {(Z);O > Doy }-

Every positive-weight support law has propensity ep,. Finite linearity of integration and
the null size bound thus yield

k

€ (5] [§] € n ]' 1 3
> wiRS(Py,¢°) < RS (P, ¢°) + TV (P, Pry ) < T35
j=1

If every positive-weight index had type-II error below 2/5, its rejection probability would
exceed 3/5. The zero-weight terms vanish, and normalization would then imply

k 3 3
D_wiRi(Py6%) > 23w =<,
Jj=1 j=1
a contradiction. Therefore

dj: wj >0, 1 —R(P),¢°) >

(G2 )

This proves the asserted individual error witness for the same common-propensity prior.

. For n > N, the definition of the ceiling gives

{ 205\ V/*0
n > max-< 2, < ”> )
do

Since Ey > 0, raising the lower bound for n to the power —Ej reverses the inequality:

o 1/EoY) ~Eo o —1
n*Eo < & /Eo — & .
- do do

Multiplication by C; > 0 proves

do

e e < v

. Let P € M,. On the common almost-everywhere set where the two conditional arm-mean
identities hold,

/ y Qo,p(dy | ) = mg p(z), / yQ1,p(dy | x) = mo p(z) + 7p(T).
R R

Overlap gives ep(z) > 0 and 1 —ep(z) > 0 at every z. Pulling the constant denominators
outside the arm integrals and cancelling them therefore yields

Y -y
er(e) [ s Qupldy | 2)+ (1 =ert@) [ =5 Quptdy |0

= / yQup(dy | x) — / Yy Qo,p(dy | ©) = 7p(x).
R R

This is the claimed identity for the untruncated score.

190



10. Finally, let I C V be compact. The coordinate functions p and v are continuous in the
inherited topology. Since p > 1 and 2y + (p — 1)/p > 0, the function

~ 2y((p—1)/p)

v Eolv) = 2y+(p—1)/p

is continuous and positive throughout V. If K is nonempty, it attains a positive minimum;
if K is empty, choose the value one. Thus there is

nk >0, e < Ep(v) (v eK).

The multiplier bounds already proved give

1 /
Cg Z m, Cg =3 (120 + 128 160\/§> ('U & ]C)

Using dy = 1/(8v/2) from Lemma 5, the base 2C¢/dy exceeds one and is independent of v.

Therefore y
e nc
Ny < {max {2, <2dc()’”> }-‘ (vek).

This supplies a common finite threshold bound. Positivity of the denominators and con-
tinuity of the exponent also hold at p = 2 and v = 1/4, so the same compact-uniform
argument includes those faces.

O]

Proof of Theorem 7. 1. Fix v = (p,a, 8,7) € V, and use the quantities of Definition 15. By
Theorems 4 and 6,

1
cy >0, Cy >0, cﬁzm>0, Cy > 0.
Consequently,
C
s, =Zso
& Cy

2. We establish the identities for the comparison exponent. Admissibility gives
p—1>0, p >0, q>0, v >0, D, >0,
and hence

2vq
">
(2y +q)Dy

The phase identity and channel selection in Theorem 4 give

Eap) — Eolp) = mi”j)Dpw(p) 1),

F(p)>1 = E(p) = Eo(p), F(p) <1 = E(p)= Eup).
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If F(p) > 1, the positive prefactor implies
Eo(p) — Ea(p) < 0.

Thus, using the definition of G(v),

G(v) = 0 = Eo(p) — E(p) = (Q,quq)D max{0,1 - F(p)}.

If F(p) < 1, the same identity implies

2vq
Fop) = Balp) = 5= D (1-F(p) > 0.
P
Channel selection now gives
2vq
=F —F = F — FE(p) = 1-F :
G(v) = Eo(p) — Ea(p) = Eo(p) — E(p) @ +q)D, max{0, ()}
Together, these cases establish
2vq

G(v) = Eo(p) — E(p),  G(v) = max{0,1 — F(p)}.

(2v+a)Dp

In particular,
Fp)>1 = G(v)=0.

3. For every integer n > 2, the two frontier conclusions in Theorems 4 and 6 supply
Copn(v) < T5(V) € Copalv),  cEpE(v) < T°(v) < CEP (),
Since n > 0, both power scales are positive:
pu(v) =n"E®) > 0, 0 (v) = n~Eol®) > 0,
The lower bounds therefore imply

rr(v) >0, rr¢(v) > 0.

n

Dividing the original-radius lower bound by the supplied-radius upper bound, and the
original-radius upper bound by the supplied-radius lower bound, yields

*

Cvpn(“) Tn(v) Cvpn(v)
Cept(o) = mi(0) = cEph(v)

The scale quotient satisfies

_E
pn(v) n—E®) — pFolp)—E@P) — ,,G)

p(v) B

Consequently, for every integer n > 2,

Lv Go) < Zﬁe(v) < ﬁne(v)
cy T (v) T
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4. If F(p) = 1, the exponent identity gives G(v) = 0. Substituting n° = 1 into the quotient

bounds gives
*
ol Gy,
Cs ~ o (v) Cy

Both bounding constants are strictly positive by Theorems 4 and 6.

5. Suppose F(p) < 1. The exponent identity gives

2vq
(v) =75 5-(1
(27 +q) Dy
A positive power of the natural sample size tends to infinity, and multiplication by the
positive lower multiplier preserves this limit:

— F(p)) > 0.

Cy

ce

v

n%®) — 4oo, Gv)

— +00.
For all sufficiently large natural numbers n, we have n > 2, so the quotient lower bound
gives
*

CinG(v) < Zne(v) )

cy (V)
Comparison with the diverging lower bound proves

(V)

' (v)

— +00.

Moreover, channel selection gives F(p) = E4(p), and hence

G(v) = Eo(p) — E(p) = Eo(p) — Ea(p).

Substitution into the quotient bounds proves

cinEO(p)_E4(p) < (V) < @nEo(p)—EAL(P) (n>2).
& S T i

6. We characterize the preservation region of Definition 28. Suppose first that v € R. There
is a real upper bound by, satisfying

7 (v)

(V)

If F(p) < 1, the divergence just proved supplies an integer n > 2 such that

< bsup for every integer n > 2.

rn(v)
bsu < *nei = bsu )
P r (’U) P

)

a contradiction. Thus F(p) > 1.
Conversely, if v € V and F(p) > 1, then G(v) =0, so

*
C
Zne(v) <= for every integer n > 2.
’ e
Tn (U) Cy

This finite upper bound places v in R. Expanding F'(p) therefore gives

2
R:{UEV:Q+B+Q+521}.
p—1 ¢ 2y
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7. Finally, let L C V be an arbitrary compact set. The compact-uniformity conclusion of
Theorem 4 supplies real constants ¢y, C'x satisfying

x>0, <, G, <Ck  (veK).

The supplied-propensity upper multiplier is independent of v and positive. Define

K
(120 4 128+/160v/2)

Then cpres > 0, and for every v € K,

Cpres, K = 3 Cpres,lC = 64\/§é}c

C
Cpres, K < Civea 64\/§ C, < Cpres,lC-

v

These are the required compact-uniform constants.
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