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Abstract

We characterize the exact regular local asymptotic minimax squared-error bound for
estimating the average treatment effect in an independently sampled randomized trial with
binary outcomes, known interior assignment probability, interior arm means, and a fixed pos-
itive local privacy budget. Each subject releases one privatized assignment—outcome record,
and release rules may adapt to earlier outputs on arbitrary measurable spaces. The optimal
stationary contrast variance is the reciprocal of a finite, fourteen-pattern staircase saddle
that profiles out the common-mean nuisance direction, and it lower-bounds local asymptotic
minimax squared-error risk for every sequential private procedure. The attainment results
assume a fixed measurable strong-saddle selector satisfying the stated conditions. Fixing any
such selector, a private-pilot affine estimator attains the bound within the regular class and
supplies consistent variance estimation and pointwise asymptotically valid Wald intervals,
including at optimal-support changes. An attaining stationary release always exists with
at most five active outputs; certified open neighborhoods have exact minimum cardinalities
of five and three. Balanced assignment and complementary arm means yield an optimal
binary randomized-response release. A comparison with the published known-assignment
custom-Laplace sample mean translates the variance improvement at a specified balanced
design point into prospective interval-length and recruitment calculations.

1 Introduction

This paper identifies the exact regular local asymptotic minimax squared-error constant for
estimating a treatment effect when both treatment assignment and outcome are locally private.
The experiment consists of independently sampled subjects in a randomized binary trial, with
a known assignment probability strictly between zero and one, interior outcome probabilities in
both arms, and a fixed positive privacy budget. Each subject contributes one private assignment—
outcome record. Release rules may depend on preceding private outputs and may take values
in arbitrary measurable spaces. Within this model, the stationary optimal contrast variance is
the reciprocal of a finite nuisance-profiled staircase optimization. Fixing any measurable strong-
saddle selector satisfying the stated conditions on the interior parameter domain, a private-pilot
estimator attains the constant and supports pointwise Wald inference.

Randomization identifies the average treatment effect as the difference between the
treatment-arm and control-arm outcome probabilities. Joint local privatization determines
how much information about that difference reaches the analyst. A release must satisfy the
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privacy inequality across all four assignment—outcome pairs, including pairs that differ in both
coordinates. The resulting design problem concerns the scalar treatment-effect contrast within
a two-parameter model: both arm means vary, and their common shift is a nuisance direction.
Efficient release selection therefore depends on how the channel preserves information about
the contrast after accounting for that nuisance variation.

Our first result connects this statistical objective to finite channel geometry. Under the
stated interiority and fixed-privacy conditions, Theorem 1 characterizes the smallest stationary
contrast variance over all measurable output spaces. Its reciprocal is obtained by maximizing
nuisance-profiled information over weights on fourteen nonconstant staircase patterns. For each
fixed profiling direction, information is linear in these weights; minimization over the common-
mean direction produces the saddle objective. Equivalently, the optimized information is the
minimum of a finite upper envelope of convex quadratics. This representation gives an exact
finite optimization at each specified pair of arm means, assignment probability, and privacy
budget.

The stationary optimum also governs the sequential experiment. Conditional on a fixed mea-
surable selector satisfying the strong-saddle conditions in Algorithm 1, Theorem 2 establishes
a local asymptotic squared-error lower bound for every sequence of sequential private proto-
cols and transcript-measurable estimators. The criterion takes the worst risk over bounded
admissible local perturbations, then the lower asymptotic limit, and finally the supremum over
perturbation radii. The same constant is attained within the regular class by a private-pilot
construction with pilot size equal to the integer part of the square root of the total sample
size. Thus history adaptation and arbitrary measurable releases are incorporated into the exact
efficiency comparison.

The construction first estimates the arm means using four-category randomized response
and then selects a staircase channel for the remaining subjects. Its treatment-effect estimate
combines the pilot contrast with an affine correction computed from the main-sample releases.
Under a fixed measurable strong-saddle selector, Theorem 3 establishes exact conditional center-
ing given the private pilot history, regular asymptotic normality, consistent empirical variance
estimation, and pointwise asymptotic Wald coverage. These conclusions hold for every pilot
schedule satisfying Assumptions 10 and 11. They apply throughout the interior parameter
domain, including points where the optimal channel support changes.

The optimal output alphabet has a corresponding statistical structure. Theorem 4 guaran-
tees an attaining stationary staircase release with at most five active outputs at every interior
design point. At assignment probability 3/10 and privacy budget log3, Theorem 7 identifies
open neighborhoods of arm means (1/2,1/2) and (1/10,1/10) in which the minimum attaining
cardinalities among all stationary channels are five and three, respectively. Under balanced
assignment and complementary arm means, Theorem 8 instead yields an optimal two-output
randomized-response release. These results establish specific optimal release cardinalities under
contrast-specific efficiency at selected outcome prevalences and designs.

The analysis connects two established strands of private inference. Steinberger [2024, The-
orems 3.3 and 3.5, Remark 3.6, and Section 4] develops sequential asymptotic efficiency theory
under his stated measurable-space and information-limit conditions, and identifies scalar func-
tionals of inverse information as objectives in multiparameter models. Here the four-record
trial model permits an exact nuisance-profiled contrast calculation over arbitrary measurable
sequential output spaces. The staircase geometry follows the extremal-mechanism framework
of Kairouz et al. [2016, Theorems 2 and 4]; nuisance profiling gives the present optimization



its concave weight objective and associated support structure. The exact fixed-privacy constant
complements the statistical-rate analyses of Duchi et al. [2018], Rohde and Steinberger [2020],
Duchi and Ruan [2024].

For a direct causal benchmark, we evaluate the known-assignment custom-Laplace release
and sample-mean estimator of Ohnishi and Awan [2025, Sections 3.1 and 3.3, Theorem 7, and
Appendix A.5]. At assignment probability 1/2, both arm means 1/2, and privacy budget one,
Theorem 9 establishes a strict variance improvement for the efficient procedure. The implied
asymptotic half-length ratio is approximately 2.69, with the custom-Laplace sample mean in the
numerator; the corresponding sample-size ratio at equal precision is approximately 7.26. We
illustrate these quantities through a prospective binary endpoint defined by meeting the 80%
attendance threshold of the Colombian cash-transfer program studied by Barrera-Osorio et al.
[2011].

The paper next reviews related work, defines the private trial model, derives the efficiency
bound and finite optimization, develops private-pilot inference, studies optimal release cardinal-
ity, and gives the interval comparison and prospective design calculation. Discussion is followed
by the proof exposition in Section 9 and the appended proofs.

2 Related work

The closest asymptotic efficiency framework is that of Steinberger [2024, Theorems 3.3 and
3.5, Remark 3.6, and Section 4]. For parametric models differentiable in quadratic mean, his
sequential theory establishes local asymptotic mixed normality along subsequences with conver-
gent conditional information, under countably generated input and output sigma-fields. The
convolution theorem additionally imposes positive-definiteness conditions on the conditional in-
formation matrices and their limiting accumulation points. His scalar optimization maximizes
output Fisher information, and the private two-step procedure uses a preliminary estimate to
select an asymptotically optimal mechanism under the stated regularity conditions. Remark
3.6 explicitly identifies scalar functionals of inverse information as objectives for multiparameter
models. Our analysis treats a treatment-effect contrast in a two-parameter randomized binary
trial with binary outcomes and known interior assignment probability, as specified in Defini-
tion 1. At interior arm means and a fixed positive privacy budget, Theorems 1 and 2 connect
finite channel optimization with the exact efficiency bound for the stated class of regular proce-
dures using arbitrary measurable sequential output spaces. The scalar target therefore retains
a nuisance parameter throughout the optimization.

The finite reduction is closely related to the staircase mechanisms of Kairouz et al. [2016,
Theorems 2 and 4]. Their utility class consists of sums over output columns of a sublinear func-
tion, meaning a positively homogeneous, subadditive function of the column. For this class, they
establish an optimal staircase mechanism with output alphabet no larger than the input alpha-
bet and express the optimum as a finite linear program. The present fourteen-pattern staircase
program, characterized in Definitions 4 and 5 and Theorem 1, combines this finite channel geom-
etry with nuisance profiling. It also parallels contrast-specific optimal-design geometry: Elfving
[1952, Sections 2-4] represents optimal designs through a convex set generated by signed regres-
sion vectors, and Pukelsheim [2006, Chapter 2] develops the corresponding information-matrix
framework. For a fixed parameter direction, directional Fisher information here is additive over
staircase outputs and linear in their weights. Contrast information minimizes that directional
information over directions normalized to have unit treatment-effect derivative. This minimiza-



tion makes the objective concave in the staircase weights and gives the optimization its saddle
structure. The relevant support geometry is consequently governed jointly by channel normal-
ization and profiling. Under the conditions stated in the support results, Theorem 4 supplies
a five-output upper bound, while Theorem 5 identifies five-output optimality through its cer-
tificate and score-separation conditions. Comparison by randomization provides the broader
experiment-ordering context [Blackwell, 1953, pp. 265-272]; the results characterize contrast-
specific efficiency within this framework.

The nuisance projection and local risk formulation follow the local-asymptotic tradition of
Le Cam and Yang [2000, Chapter 6] and van der Vaart [1998, Chapters 7-8 and 25]. The
sequential lower bound uses the Bayesian information-inequality lineage of Van Trees [2001] and
Gill and Levit [1995, pp. 59-79]. These references provide intellectual antecedents; the formal
verification contract records no external theorem as a Lean proof dependency.

The direct causal benchmark is Ohnishi and Awan [2025, Sections 3.1 and 3.3, Lemma 4,
Theorem 7, and Appendix A.5]. Their randomized-experiment model permits potential out-
comes in the unit interval. Lemma 4 gives a worst-case squared-error lower bound for privacy
budgets between zero and one. In the known-assignment custom scenario, each subject forms the
inverse-probability-weighted observed outcome and adds independent Laplace noise calibrated
to the sum of the reciprocal treatment and control assignment probabilities. The sample mean
of these releases is unbiased and consistent; Theorem 7 supplies asymptotic normality, a variance
estimate, confidence intervals, and the privacy-dependent convergence rate. These statements
provide both a rate benchmark and a concrete inferential procedure. For binary outcomes, our
comparison uses precisely this release and sample-mean estimator, specified in Definition 14.
The comparison in Theorem 9 evaluates its asymptotic variance against the optimized contrast
bound at the stated trial parameters and privacy budget.

These exact variance comparisons complement the literature on statistical rates under local
privacy. In the bounded scalar-mean problem, Duchi et al. [2018, Section 3.2.1] obtain squared-
error order min{1, (ne?)~!}, up to numerical constants, in the high-privacy regime 0 < ¢ < 1.
Ohnishi and Awan [2025, Sections 3.1 and 3.3, Lemma 4] obtain the same benchmark order
for their bounded-outcome randomized-experiment model. This rate describes the joint sample-
size/privacy scaling; the fixed-privacy efficiency constant derived here resolves the model- and
design-specific numerical factor that rate notation suppresses. Rohde and Steinberger [2020)]
characterize the difficulty of functional estimation through total-variation moduli, including
rate-optimal binary releases for linear functionals over convex models. Instance-specific local
minimax complexity is developed further by Duchi and Ruan [2024]. Information-based ap-
proaches also include the Fisher-information contraction inequalities of Barnes et al. [2020] and
the communication-based estimation lower bounds of Duchi and Rogers [2019]. Here the finite
binary-trial experiment permits an exact optimization of the asymptotic contrast variance at a
fixed privacy budget.

Exact scalar mechanisms provide a further point of comparison. For a Gaussian mean with
known unit variance, Kalinin and Steinberger [2025] identify randomized response applied to the
centered sign as an information-maximizing mechanism in their high-privacy regime, and attain
efficiency through a private preliminary estimate. The private-pilot construction in Algorithm 1
and Theorem 3 uses the same broad principle of learning the parameter before selecting the
main-sample release. Its channel selection solves the nuisance-profiled contrast problem, with
pilot size diverging and occupying a vanishing fraction of the sample under Assumptions 10
and 11.



Recent work further develops extremal-channel optimization. Amorino and Gloter [2025]
study factorization through extremal mechanisms and Fisher-information maximization in dis-
crete and continuous settings, while Amorino and Gloter [2026] analyze symmetry and asymme-
try in staircase information across privacy regimes. For binary hypothesis testing between two
known finite-alphabet distributions, Ghazi et al. [2026] optimize output f-divergences through
likelihood-ratio ordering, contiguous partitions, and randomized response. These objectives illu-
minate the role of staircase structure. Our contrast objective additionally accounts for variation
in both arm means, and its support certificates characterize the resulting release cardinality.

Finally, causal efficiency connects the analysis to Hahn [1998], Hirano et al. [2003], whose
work studies efficient average treatment-effect estimation under unconfoundedness. In the pri-
vate setting, Kormos and van der Vaart [2026] construct suitable identifying mechanisms that
transfer rate-double-robust and semiparametric inferential properties to noisy observations, in-
cluding for causal targets. The present binary randomized-trial model makes the release mecha-
nism itself an object of efficiency optimization: the channel, nuisance adjustment, and attainable
treatment-effect variance are characterized together under the stated sequential privacy condi-
tions.

3 'Trial model and private releases

Throughout, n denotes the positive sample size, subjects are indexed by ¢ = 1,...,n, record
categories by j € {0,1,2,3}, and treatment arms by a € {0,1}. Thus subject indices are one-
based while the four-record alphabet is zero-based. Vectors are columns, | denotes transpose,
and || - || is the Euclidean norm. Generic positive constants are denoted by C; O, and o, denote
stochastic order, and = denotes convergence in distribution.

3.1 Data generation

For subject 7, let Y;(0) be the control potential outcome and Y;(1) the treatment potential
outcome. The binary assignment W; indicates treatment, and Y; denotes the observed outcome.
The subject’s private record is the ordered assignment—outcome pair X;, written X; = (W;, Y;).

Write p for the treatment-assignment probability and ¢ for the control-assignment probabil-
ity, with ¢ = 1 — p. For arm a, the population mean p, is p, = E[Y;(a)]; thus po and py are
the control-arm and treatment-arm means. Collect these means in the parameter vector 6, with
0 = (uo, 1) . The average treatment effect 7 and its contrast vector ¢ satisfy

c=(-1,1)T,  7=ENi(1) - Yi(0)] = 1 — po = c¢'0.

The following data-generation conditions connect this causal target to the distribution of the
observed records.

Assumption 1. [ass:iid-subjects] (Independent identically distributed subjects) The sub-
ject sequence {(Y;(0),Y;(1),W;) : ¢« > 1}, comprising control potential outcomes, treatment po-
tential outcomes, and treatment assignments, is independent and identically distributed. Equiv-
alently, for every m > 1, the first n subject triples are jointly independent and have a common
law. Zero-based indexing i € N corresponds to subject indexing by the relabeling © <> ¢+ 1.

Independent superpopulation sampling makes each subject a draw from the same population
and gives the sample a product structure [Ohnishi and Awan, 2025]. Within each subject, the



joint distribution of the two potential outcomes may accommodate dependence. Treatment
assignment is governed by the next two conditions.

Assumption 2. [ass:random-assignment] (Independence of treatment assignment) For every
subject i > 1, the treatment assignment W; is independent of the potential outcomes Y;(0) and
Yi(1):

W; L (Yi(0), Yi(1)).

Random assignment makes the potential-outcome distribution in each assigned arm repre-
sentative of the corresponding population distribution [Ohnishi and Awan, 2025]. Its probability
is a known feature of the trial design.

Assumption 3. [ass:known-assignment]| (Known treatment assignment probability) For ev-
ery subject © > 1, the treatment assignment W; has known treatment probability p:

The known Bernoulli assignment probability condition treats p as a design quantity when
estimating the arm means [Ohnishi and Awan, 2025]. To specify the record that enters the
privacy mechanism, we next connect assignment to the observed outcome.

Assumption 4. [ass:consistency| (Consistency of observed outcomes) For every subject
1 > 1, the observed outcome Y; is determined by the treatment assignment W; and the treatment
and control potential outcomes Y;(1) and Y;(0):

Y = WiYi(1) + (1 = W)Yi(0).

Potential-outcome consistency identifies the observed response with the potential outcome
under the assigned treatment [Ohnishi and Awan, 2025]. The outcome restriction then gives the
record a finite alphabet.

Assumption 5. [ass:binary-outcomes| (Binary potential outcome support) For every subject
i > 1, the control and treatment potential outcomes Y;(0) and Y;(1) satisfy

(¥i(0), Yi(1)) € {0,1}?
almost surely.

The binary potential outcomes condition describes trials with a dichotomous response, such
as whether a specified event occurs [Ohnishi and Awan, 2025]. Under Assumptions 4 and 5, the
private record takes values in the ordered four-point alphabet X:

X = {$07ZE1,IE2,$3}, o = (070)7 Ty = (07 1)7 T = (170)7 xr3 = (]-7 1)

Let the record law Py have probability vector mg, whose coordinates are 7 ; = Pp(X; = ;).
Random assignment and consistency give

q(1 — po)
qiio
p(1 —p)
b1

T =

Thus the distribution of the observed record is determined by the two arm means and the known
assignment probability.



3.2 Interiority

The analysis uses an interior parameter domain. The next two conditions ensure positive as-
signment probabilities and positive record probabilities throughout that domain.

Assumption 6. [ass:interior-assignment| (Interior treatment assignment probability) The
treatment assignment probability p satisfies

0<p<l.

Strict treatment overlap assigns positive probability to each arm, so both arm means enter
the observed-record distribution [Ohnishi and Awan, 2025]. We also impose interiority on those
means.

Assumption 7. [ass:interior-means| (Interior arm means) The arm-mean parameter 6 sat-
1sfies
0 € (0,1)2

The interior Bernoulli parameter condition gives each outcome category positive probability
within its arm and provides an open parameter domain for information calculations [Steinberger,
2024]. Together with strict overlap, it makes all four coordinates of my positive. We collect the
resulting product experiments in the following model.

Assumption 8. [ass:fixed-privacy] (Fixed positive privacy budget) The privacy budget is
a fixed real number € > 0, and the privacy parameter at every sample size n € N equals .

In Definition 1, the assignment probability remains fixed as the arm means vary. This
separates the known trial design from the two-dimensional outcome parameter whose contrast
is the treatment effect.

3.3 Private releases

A stationary locally private channel, denoted by (), maps each private record to a randomized
output on a measurable space (Z,G). Stationarity means that the same release rule is used for
each subject, with fresh randomization. For every measurable event A and every pair of records
x,x’ € X, its local privacy requirement is

QA z) <efQ(A| ).

Here ¢ is the privacy budget. Because the inputs are assignment—outcome pairs, the comparison
protects assignment and outcome jointly: x and 2’ may differ in either or both coordinates.
The privacy budget is held fixed across the sequence of experiments.

Assumption 9. [ass:sequential-1dp] (Sequential local privacy) The release rules Q; satisfy
Qi(A |z, h) <exp(e)Q;(A |2 h)

for every stage i, every measurable output event A € G;, every pair of private records x,x’' € X,
and every history tuple h € [[._, Z;, including null or otherwise unattainable histories in the
full history product.

j<i



The fixed local privacy budget condition keeps the per-subject protection level constant as
sample size grows [Steinberger, 2024]. It therefore supplies a common privacy constraint for
comparing release rules.

Sequential releases allow the rule for a new subject to depend on earlier private outputs. Let
Z; denote subject i’s released observation, taking values in the measurable output space (Z;, G;).
The preceding-release history H; 1 is

Hiv=(Z1,...,2Zi—1),

with the empty history at ¢ = 1. Conditional on the current record and this history, the
release rule ); generates Z; according to Q;(- | X;, H;—1). Each subject contributes one release;
adaptation proceeds through the outputs of preceding subjects. The privacy requirement applies
uniformly over the full history space.

Definition 1. [def:binary-trial-model] (Binary-trial model M) The model is

M = {(ngn)nzl 10 = (po, )" €(0,1)%, Pp(X; =) = We,j}v

under Assumptions 6 and 7. Here pug and py are the control-arm and treatment-arm means, X;
is subject i’s private record, x;j is an enumerated record value, and g ; s its probability under
the record law Py. The law Pégm s the product law of n subject records.

Sequentially interactive local differential privacy permits history-dependent release rules
while retaining the same recordwise protection at each stage [Steinberger, 2024]. The quantifi-
cation over every history makes the privacy guarantee a property of the release rule throughout
its domain, including histories with zero probability under a particular parameter. The protocol
class Q2 combines this guarantee with measurability and nonanticipation.

Definition 2. [def:sequential-channels] (Sequential private protocols Qpna) The class Qe
consists of n-stage protocols

Q"M = (Qi),

on arbitrary measurable output spaces (Z;,G;), subject to Assumptions 8 and 9, with the following
properties:

e (Kernels.) Fach Q;i(- | z,h) is a Markov kernel from X x [[._; Z; to (Z;,G;).

J<i
e (Nonanticipation.) FEach release rule is nonanticipating.

e (Privacy.) For every stage i, measurable set A € G;, inputs z,2’ € X, and history
h e Hj<i Zj,
Qi(A|x,h) <efQi(A| 2, h).

Nonanticipation in Definition 2 restricts each rule to the current subject’s record and preced-
ing releases. A stationary channel yields a member of this class by taking Q;(- | z,h) = Q(- | x).
More generally, earlier private releases may determine the channel used for later subjects.



3.4 Output information and cardinality

Efficiency comparisons use the output Fisher-information matrix Iy(Q) of a stationary chan-
nel and the active-output cardinality x(Q). The following definition fixes these quantities for
measurable output spaces and specifies how singular information is treated when evaluating the
treatment-effect contrast.

For a stationary channel @ on (Z,G), let

: dQ(-| z;) 2
v=> Q(|x;), k= 7 2o fo=) mks.
=0 j=0
Holding @) and p fixed, define

B (Vofo)(Vofo)" 5
1(Q) = /{M} el

The contrast variance is ¢' Iy(Q)"c when ¢ € range(lp(Q)), and +oo otherwise. Let PyQ be
the output law and (P»@Q)* its induced outer measure. For every finite underlying output space,

write
K(Q)=#{z€ Z: (PQ)* ({z}) > 0};

for every infinite underlying output space, set k(@) = +oo. On a finite power-set alphabet
each singleton is measurable, so (PyQ)*({z}) = (P»Q)({z}), recovering the ordinary count of
positive-probability output labels. The outer-measure form also gives the stated convention
when a finite carrier has a coarser sigma-field.

This density formulation expresses information directly in terms of the released observation.
The range condition accommodates channels that retain information about the treatment-effect
contrast while their information matrix is singular in the full arm-mean parameter. Its extended-
value convention makes estimability part of the channel comparison.

For finite power-set alphabets, k(@) counts output labels with positive probability. Since
every input record has positive probability under Definition 1, an output label is active exactly
when at least one of the four conditional release probabilities is positive. The count is therefore
independent of the interior arm means and measures the number of active labels used by a fixed
finite release rule.

4 Exact efficiency bound and finite optimization

The contrast-variance convention from the preceding section provides a common criterion for
stationary private channels, including channels with singular information matrices that identify
the treatment effect. We now characterize its optimum by a finite staircase program and connect
that optimum to local squared-error risk for the sequential protocols in Definition 2. Throughout
this section, assignment is interior, the two arm means are interior, and privacy is fixed as
specified in Assumptions 6 to 8.

4.1 Staircase channels and nuisance projection

A staircase release associates each output with a nonconstant pattern on the four-record al-
phabet. Its conditional release probabilities take two values whose ratio is e®. The following



enumeration fixes the fourteen patterns S; used to index channel weights and, subsequently,
active supports.

Definition 3. [synth_8] (Ordered staircase patterns) For the ordered private-record alphabet

X = {$0,1E1,1132,5L‘3} = {(070)7 (O> 1)a (170)7 (17 1)}7

let S={S:@#85C{0,1,2,3}}. Define its fired enumeration by

(51, cee 7514) = ({0}7 {1}7 {07 1}’ {2}’ {0’ 2}7 {17 2}’ {Ov 1, 2}7
{3},{0,3},{1,3},{0,1,3},{2,3},{0,2,3},{1,2,3}).

Thus S; consists of the positions of the ones in the four-bit binary expansion of j, with position
0 the least significant bit. A pattern S corresponds to the record subset {xzy : k € S}. This order
indezxes all staircase-weight coordinates and certified active sets.

The channel is determined by a nonnegative weight vector . Row normalization restricts
these weights to a polytope, while the record probabilities in Definition 1 determine the infor-
mation carried by each pattern. The next definition gathers the normalization constraints and
the directional information objective.

The privacy increment d determines the two entries of each pattern vector bg. The feasible
set A enforces all four channel row sums simultaneously. For each pattern, the denominator
hs(8) is its probability factor, and the vector gg is the derivative of that factor with respect to
the arm means. These quantities give a direct construction of the staircase channel (), and its
projected output score pg(6,t).

For a € A,, the stationary staircase channel on S is

Qu(S | xx) = agbs(k), Pgr(S) = aghg(0).
For an active pattern S, its output score and projected score are

out _gs _gTv(t)
0 =5 sy =80

Thus Iy(Qn) = Ip(a) and
K(Qa) =#{S €S :as>0}.

Write vert(A:) for the vertices of the feasible weight polytope.

Feasibility in Definition 4 makes these release probabilities sum to one for every record.
Within an active output, their largest-to-smallest ratio is e®. The output score s2* () therefore
yields the staircase information matrix Ip(a) directly from the released pattern.

Nuisance projection enters through the direction v(t). Since ¢'v(t) = 1, these directions
parameterize all arm-mean perturbations that change the treatment effect by one unit. Varying ¢
adds a common shift to both arm means, which leaves their difference unchanged. Minimizing the
directional information Fy(c,t) over ¢ thus profiles out that common-mean nuisance direction.
When the contrast is estimable, the resulting minimum is the reciprocal of the contrast variance
under the preceding convention.

Optimizing this profiled value over feasible releases defines the information benchmark
J*(0,p,e) and its reciprocal variance benchmark V*(0,p,¢).

10



Definition 4. [synth_4] (Directional information objective) Fiz 6 = (ug,p1)' € (0,1)2, p €
(0,1), ande > 0. Writeq=1—p, d=¢€®—1, and
-
w9 = (q(1 — po), qpo, (1 — 1), pp1)
For SeS={S:2#5C{0,1,2,3}}, define
15(1) — 15(0)}
bs =1+dlg,  hs(f) =] bg, :d(q‘{ .
s s sl =mbs 05 =4 pn0s) - 15(2))

For feasible weights
aEAsz{aeRf:ZaSbg:l}
Ses

and t € R, set v(t) = (t,t +1)T. The directional information objective is

Tolt) 9595
=) oyt 3 S0 v(t) Tp(a)o(t),  Ip(a) = S;gashs(g)'

Ses

Its nuisance-profiled value at o is minger Fyp(a, t); the dependence on p and € enters through g,
gs, bs, and A..

The stationary comparison ranges over every measurable output space, with contrast estima-
bility incorporated into its extended-value criterion. The following result identifies its optimum
with the finite staircase benchmark and gives an equivalent optimization over the vertices of the
weight polytope.

Definition 5. [def:staircase-saddle| (Profiled information J* and variance V*) The opti-
mized profiled information and its reciprocal variance are

v(t))? 1
(0 = “(6 =
T (0.p,¢ mAmZ Thete) VO = mp

The finite reduction reflects two features of the objective: it is linear in the channel weights
for a fixed profiling direction, and it is quadratic in the profiling coordinate for fixed weights.
Accordingly, Theorem 1 expresses the optimized information as the minimum of a finite upper
envelope of convex quadratics. This gives a one-dimensional representation of the efficiency
surface at each specified pair of arm means, assignment probability, and privacy level. The
contrast-variance convention also permits a singular channel to attain the optimum when its
information range contains the contrast.

The staircase refinement underlying the comparison with arbitrary stationary output spaces
is presented in Section 9. For the sequential lower-bound construction, we also record the smooth
scalar localization density used there.

Theorem 1. [thm:finite-oracle| (Finite staircase oracle) Let 8 = (ug,p1)", let p be the
treatment-assignment probability, and let € be the privacy parameter. Suppose:

o (Assignment.) p satisfies Assumption 6.

o (Means.) 6 satisfies Assumption 7.

11



e (Fized privacy.) The privacy sequence and ¢ satisfy Assumption 8.

Use the staircase objective and optimized values J*(0,p,e) and V*(0,p,e) = J*(0,p,e)~ ! from
Definition 5. For a stationary channel @, let Iy(Q) be the output Fisher-information matriz,
obtained by integrating the products of output-density derivatives divided by the output density
against the channel’s dominating measure. Fvaluate its contrast variance as

inf ch, ¢ € ranee(], ’
T I(Q) e = { (v o(Qu=c} ge(I5(Q))

+00, ¢ ¢ range(Ip(Q)).

For every measurable output space and every Markov channel () on the four-record alphabet
satisfying
Q(A | x) <efQ(A | 2") for every measurable A and every x,x’,

the oracle bound is
V*(H,p, 5) < CTI@(Q)+C'
There exists a vector o of fourteen monnegative staircase-pattern weights, with all four channel

row sums equal to one, such that its staircase channel Q. satisfies the same privacy inequalities
and

-
gsg
CTI@(Qa)+C = CTI@(Q)+C = V*(97p75)7 I@(a) = Z ags 5 .
s hs(0)
Here the pattern vectors and denominators are those entering the staircase objective in Defini-

tion 5. Consequently,
lgf CTI@(Q)+C = V*(97p7 5))

where the infimum ranges over all such stationary private channels and measurable output spaces.
Moreover,

J*(0,p,e) = inf max Fy(a,t) = inf max Fy(a,t),
( p ) teRaEA)i 9( ) tERaEvertz(Ag) 0( )

and there exists t* € R such that
max Fy(a,t*) = J*(0,p,¢).

aEA,.

The density in Definition 15 combines compact localization with vanishing density and deriva-
tive at the endpoints. Its prior-information contribution is explicit and decreases as the local-
ization radius grows. The directional construction and sequential lower-bound apparatus using
this density are deferred to Section 9.

4.2 Local alternatives and regular procedures

We first define the local perturbations used to compare procedures near an interior baseline.
A perturbation of order n~'/2 changes the treatment-effect contrast on the same scale as the
estimator’s limiting error.

Definition 6. [synth_2] (Local parameter alternative) The local alternative 0,5 is defined
coordinatewise by

h(k)
Onn(k) = 0o(k) + —=, ke {0,1},
nh (k) = 0o(k) n {0,1}
for a baseline vector 6y € R?, a perturbation vector h € R?, and a nonnegative integer n. At
n = 0, the quotient is defined to be zero, so 8y}, = 0.
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The corresponding scaled error centers the estimate at the contrast under this local param-
eter, so fixed perturbations can share a common limiting error law.

Definition 7. [synth_3] (Scaled local estimation error) The scaled local estimation error UZ; h
1s defined by
~ h(1) h(0)
U = v (7 = [oow + "2~ o0) - 221}

Here P is a sequence of sequential e-locally private protocols, their transcript laws factorizing

through the release channels, and measurable real-valued estimators; T (z) denotes its estimate

from transcript z. The parameters are e € R, 6y, h € R%, andn € {0,1,...}, with z any element
of the product of the n measurable release spaces. At n = 0, each quotient h(k)/+/n is defined
to be zero.

Regularity combines a common local limiting law with squared-error tail control on bounded
local neighborhoods. The next definition packages the admissible perturbations, procedure
sequence, scaled error, and regular class used by the minimax theorem.

Definition 8. [synth_6] (Local alternatives and regular sequential private procedures) Fix
p€(0,1),e>0, and Oy € (0,1)2. Forn > 1 and h € R?, set

h
O =060+ —.

NG

For 0 < H < o0, the admissible local perturbations are

h
Hi, 1 (0o) = {h e R?: |hlle < H, 0< 0.1 + 7% <1 fork= 0,1}.

A sequential private procedure sequence is
P = ((Q™.7a))nz1,

where Q) € Qnd for every n, and 7, is o(Z1, ..., Z,)-measurable. With ¢ = (—1,1)T, its
scaled local error is
Uf,h = V{7 —c O n}

We say that P is reqular at g when there exists a Borel probability law Lp on R satisfying

/ u? dLp(u) < oo
such that, for every fived h € R?,
UZL),h ~ L'p

under the experiment at 0, p, with the same law Lp for every fized h, and the local squared
errors are asymptotically uniformly integrable: for every 0 < H < oo,

A}im limsup  sup Eé’nh [(Uzh)Ql{\Uf,h’ > M} =0.

0 n—0o0 heH, g (fo)

For fized h, the local alternative is interior for all sufficiently large n. The class Br2(0o) consists
of all complete procedure sequences satisfying these requirements.
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The common limit makes local error behavior comparable across fixed perturbations, while
uniform integrability connects convergence in distribution to squared-error risk. We now turn
to the pilot allocation used for attainment. Its first requirement supplies an increasing number
of private observations for learning the arm means [Kalinin and Steinberger, 2025].

Assumption 10. [ass:pilot-diverges]| (Diverging pilot size) The pilot sample size m,, sat-
isfies
My, — 00.

The second pilot requirement appears next. Together, the two conditions let the pilot learn
the arm means while reserving an asymptotically full fraction of subjects for the selected channel.

4.3 Private pilot, channel selection, and sequential efficiency

The pilot fraction vanishes, subject to the finite-sample restrictions that give both stages obser-
vations once n > 2.

Assumption 11. [ass:pilot-sublinear] (Sublinear pilot sample size) The pilot sample sizes
my,, are nonnegative integers satisfying

m .
—— 50 asn — oo, 1<m, <n for every integer n > 2.
n

The preliminary release is four-category randomized response on the zero-based record al-
phabet. Its probabilities are affine in the record probabilities, so their inverse estimates the two
success cells used for the arm means.

Definition 9. [synth_10] (Four-category randomized-response pilot) Fore > 0 and the ordered
private-record categories

o = (0,0), Tr1 = (0, 1), T = (1,0), xr3 = (1, 1),

four-category e-randomized response is the release kernel on {0,1,2,3} defined by

exp(e) .
m, k=7, .
Qrr(k | ;) = { P - 4,k €{0,1,2,3}.
oxp(e) + 3’ # Js

The pilot releases Ri,..., Ry, are generated by applying this kernel to the first my, private
records with independent randomization. Consequently, for each reported category k,

. L+ (exp(e) — 1)mgp
P;I(Ri =k)= exp(e) + 3 '

Inverting these probabilities and clipping the result supplies the interior pilot estimate 0.
Under interior assignment and positive privacy, a measurable strong-saddle selector exists; the
construction fixes any such selector. It jointly returns feasible channel weights, a minimizing
profiling coordinate, and the optimized information value. Conditional on the pilot, the selected
channel and projected-score correction are fixed.

14



Algorithm 1 (Private pilot estimator)

The private pilot estimator is the sequence of sequential e-locally private protocols and
measurable estimators defined below, for an assignment probability p satisfying Assumption 6,
a privacy parameter € > 0, and an arbitrary pilot-size schedule m : N — N, with m,, = m(n).

1. Fix a measurable selector defined on all real parameter pairs,
U — (aw, ty, Jy),

whose weight component has fourteen real coordinates. For every interior parameter 1, its
values satisfy
0119 € Ag,

ty € a in F, , 1),
9 € argmin (o, t)

Jy = Fy(aw, ty) = J*(9,p, ),
Fy(a,ty) < Jy for every a € A..
The staircase quantities are as in Definition 5.
2. At sample size n, release each available record with index ¢ < m,, through four-category e-

randomized response, obtaining pilot releases R; € {0, 1, 2,3}, with the category indexing
of Definition 9. Define

min{mn,n} ~
. . (exp(e) +3)ur — 1
_ 1R, = k), _ . ke{0,1,2,3).
b mp ; { } T exp(e) — 1 €d }

Reciprocals of zero are interpreted as zero, and empty sums as zero.

3. Define the clipping margin and pilot parameter estimate by

Op = (mn + 2)_17

go = max {(5n,min{1 —(5n,7r1}},
I—p

9~1 :max{én,min{l _57“773}},
p

G = (3007,
Here 7; and 73 use the zero-based control-success and treatment-success categories, re-
spectively. Evaluate the selector at this estimate:

(@1, J) = (ag,t5 J3).
4. Release each remaining record through the selected staircase channel:
Si~Qa(- [ Xi),  mp<i<mn,

conditionally on the pilot releases and the remaining records. The transcript law is the
law generated by the successive release kernels. Output

~ _ So(t]
T =clo+ (max{n — m,,0}) ! Z M
1<i<n J hs; (0)

my, <t
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Selection depends only on released pilot observations, so the construction belongs to the
history-dependent protocol class in Definition 2. The theorem below uses distinct quantifiers
for its two conclusions: the lower bound applies to every sequential private procedure sequence
with measurable estimators, while attainment and the infimum equality are stated within the
regular class. Both conclusions allow arbitrary measurable release spaces and history-dependent
channels, and attainment retains the selector condition in Algorithm 1.

Theorem 2. [thm:sequential-minimax] (Sequential local minimax efficiency) Fiz the
treatment-assignment probability p, the privacy level €, and the arm-mean parameter 6.
Suppose:

e (Interior assignment.) p satisfies Assumption 6.
o (Interior means.) 0y satisfies Assumption 7.
e (Fixed privacy.) The privacy sequence and e satisfy Assumption 8.

e (Strong-saddle selection.) Fiz any selector 9 — (aw,ty, Jy) satisfying the strong-saddle
selector conditions in Algorithm 1.

Write V*(0o,p,€) = J*(00,p,e)~ " for the reciprocal optimized profiled information in Defini-
tion 5. For an arm-mean parameter 6 = (uo,,ul)T, the treatment-effect target is

7(0) = 1 — po-
Forn >1 and H > 0, define the local alternatives and admissible perturbations by

h h
Oppn =00+ —. ni(00) =L heR?:||hlla < H, 6+ — € (0,1)%}.
b0t T () = {hE R S H, 6o+ € 0,17

For a procedure sequence P, let its scaled local estimation error be

U:;,h = \/ﬁ (ﬁ? - T(en,h)) )

P

where T, is its transcript-measurable estimator.

For every sequence P of sequential -locally private protocols and measurable estimators, with
arbitrary measurable output spaces indexed by sample size and release stage and with transcript
laws factorizing according to the history-dependent kernels in Definition 2,

V*(6o,p,e) < sup liminf sup IEE \ [(Ufh)ﬂ .
H>0 ™7 hell, m() ’

Let B (0g) denote the class of these procedure sequences whose scaled local errors have a
common local weak limit law Lp with finite second moment,

/ u? Lp(du) < oo,
R
and whose squared-error tails satisfy, for every H > 0,

]V}im limsup  sup Eah[(Uﬁh)Zl{lUﬁh\ > M} =0.

T n—=00  heH, g (o)
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There exists a pilot schedule, specifically

mp = L\/EJ7

satisfying Assumptions 10 and 11, for which the procedure in Algorithm 1, using the fixed selector
above, belongs to P 2(0y) and attains equality in the lower bound. Moreover,

inf sup liminf  sup E} [(U?,)?] = V*(0o,p,e).
PEP2(00) H>0 "7 heH, y(fo) O [( n’h)] ( )

All risks and the infimum are interpreted in the extended nonnegative reals, with the real variance
constant embedded therein.

The equality in Theorem 2 connects the stationary channel problem to the full sequential
experiment: the same variance constant governs the local risk lower bound and is attained by the
regular private-pilot construction. Intuitively, the diverging pilot learns the design point, while
its vanishing sample fraction leaves the first-order allocation to the selected staircase release.
With the fixed measurable strong-saddle selector, the schedule m,, = |\/n] implements this
allocation and attains the benchmark.

The risk criterion first takes the worst squared error over admissible perturbations at a
fixed radius, then its lower asymptotic limit, and finally the supremum over radii. Under these
quantifiers, Theorem 2 identifies V*(6y, p, ) as the exact regular local asymptotic squared-error
constant at the specified interior design point.

5 Private-pilot estimation and Wald inference

The efficiency benchmark in Theorem 2 is attained by a procedure that uses private pilot releases
to select the main-sample channel. The construction combines the pilot treatment-effect estimate
with an affine correction computed from the remaining releases. Under interior assignment and
positive privacy, a measurable strong-saddle selector exists. The procedure fixes any such selector
satisfying the interface in Algorithm 1: at every interior parameter, it returns feasible staircase
weights, a minimizing profiling coordinate, and the optimal information value, with the selected
weights also maximizing the objective at that coordinate.
Two restrictions govern the pilot allocation:

my, — 00, — — 0,
n

as specified in Assumptions 10 and 11. The first supplies an increasing number of private
observations for learning the arm means; the second allocates an asymptotically full fraction
of subjects to the selected main-sample channel. The attainment result below applies to an
arbitrary schedule satisfying these restrictions. The schedule m, = |/n] exhibited for the
minimax equality in Theorem 2 is one such choice.

To describe the estimator, we first specify the selected affine correction 5(5’) It combines
the selected profiling direction with the pattern-specific score and normalizes by the selected
information value.

Definition 10. [synth_9] (Pilot-selected affine correction) Let p € (0,1), & > 0, and let 6 €
(0,1)? be the private pilot estimate. Apply the measurable strong-saddle selector of Algorithm 1

to obtain s N N B
(&aty J) = (Oéga tg, J§)> J = Fg(a, ) = J*(e,p,é) > 0.
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For each S € S, define the selected affine correction by

Here v(t) = (t,t +1)T, hg(¥) = ngg, and gs = Vyhg(09). The selected weights determine the
main-sample channel
Qa(S | zj) = asbs(j)
and the information value
" _ T %V 2
J = Z QTM'
TeS hr(0)

For a transcript entry that is a pilot release, set its correction to zero; for a main-sample pattern
release S, use ¢(S).

The pilot determines both the release probabilities and the numerical correction attached to
each main-sample pattern. Conditional on the private pilot history H,,, = (Ri,..., Rm, ), these
choices are fixed. The remaining subjects then supply releases under the selected channel. The
following boxed algorithm collects the implementation in Algorithm 1, displaying the steps for
sample sizes with 1 < m, < n, as eventually implied by the two pilot-size restrictions.
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Private-pilot estimation algorithm

Inputs. The known assignment probability p € (0, 1), fixed privacy level ¢ > 0, a pilot
schedule satisfying
My, — 00, my/n — 0,

and a fixed measurable strong-saddle selector
U — (aw, ty, Jy)

defined on all real parameter pairs and satisfying all the interior-parameter selection condi-
tions in Algorithm 1, including maximization over feasible weights at the selected profiling
coordinate. The attainment results assume a fixed measurable strong-saddle selector sat-
isfying these conditions. Numerical evaluation of this input requires a separately specified
solver and tie-breaking rule.

1. Release and estimate the pilot. For the first m,, subjects, use the four-category
e-randomized-response rule in Definition 9. From the category frequencies, compute

R 1 R (ef +3)uy — 1
= — Y 1R =k}, SOOI e 10,1,2,3)
Uk — { } Tk € {0 3}

ef —1
"oi=1

With &, = (my, +2)7}, set

50 —max{%,min{l—én,m}},
1—-p

51 :max{(Sn,min{l —(5n,7r3}}.
p

The zero-based categories 1 and 3 represent control success and treatment success,
respectively.

2. Select the main-sample channel. Evaluate the input selector at = (50, gl)T to
obtain (o, t, J).

3. Release the remaining records. For m,, < i < n, generate the pattern release
Si~Qa(- | X;)
using the selected channel in Definition 10.

4. Estimate the treatment effect. Report the pilot contrast plus the average se-
lected correction:

n —

iz 1 N
P00+ - > a(Si).

i=mp+1

The complete procedure, including its conventions for every sample size, is defined in
Algorithm 1.

Clipping places the pilot estimate in the interior parameter space where the selector condi-
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tions apply. The main-sample correction then targets the discrepancy between the pilot contrast
and the true treatment effect. The conditional unbiasedness clause in Theorem 3 gives this cen-
tering an exact interpretation: the estimation error has mean zero conditional on the private
pilot history. Consequently, the theorem accommodates every pilot schedule satisfying the two
stated limits.

For studentization, use the empirical variance estimator V*. Tt centers the main-sample
corrections at their empirical mean, so the pilot contrast, which is fixed conditional on the pilot
history, contributes no term to this empirical variance.

Definition 11. [synth_1] (Empirical variance of selected corrections) The variance estimator
V* is defined for any p,e € R, pilot-size schedule m : N — N, sample size n € N, transcript z of
n pilot-or-pattern releases, and selector mapping each real parameter pair to a staircase-weight
vector and two real numbers. Write m, = m(n), and let 6 be the pilot parameter estimate
computed from p,e,m,z. For each transcript entry, ¢(z;) denotes zero when the entry is a pilot
release and the selected affine correction ¢(S;), evaluated at 6,p,e using the supplied selector,
when the entry is a pattern release. Then

2
.y 1 - 1 -
Vi= max{n — my, 0} e o) = max{n — my,, 0} qu;n o(z)

Mn <t mn<j

Here reciprocals are interpreted as zero at zero, so the definition also gives V* = 0 when my, > n.

For a nonempty main sample, this is the empirical second central moment with divisor
n — my,. Its zero-based transcript indexing corresponds to the one-based main-sample indices
in the algorithm. Under the attainment conditions, it consistently estimates the asymptotic

variance constant V*(0,p,¢) defined in Definition 5. The resulting standard error is v /n,
reflecting the theorem’s normalization by the total sample size.

Fix the Wald error probability v in (0, 1), and let ® denote the standard normal distribution
function. The normal critical value z;_. /5 uses the generalized-inverse convention

zi_yp =inf{z € R:1—7/2 < ®(2)}.

Together, the selected estimator and empirical variance yield the interval

|:’/7'\*—Zl_,y/2\/‘7*/n, /T\*+z1_7/2\/17*/n} .

The next result establishes privacy, conditional centering, regular attainment, variance consis-
tency, and pointwise coverage for this construction.

Theorem 3. [thm:pilot-attainment] (Private pilot attainment) Let @ = (ug, 1) ' be the arm-
mean parameter, p the treatment-assignment probability, and e the fixed privacy level. Suppose:

o (Assignment.) p satisfies Assumption 6.
o (Means.) 0 satisfies Assumption 7.

e (Privacy.) The privacy sequence and € satisfy Assumption 8.
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e (Selection.) The selector in Algorithm 1 satisfies the saddle-selection conditions there
and, at every interior parameter 9, its selected weights maximize the objective at its selected
profiling coordinate:

Fy(a,ty) < Fy(ay,ty) for every a € A..

e (Pilot schedule.) The pilot sizes m,, satisfy Assumptions 10 and 11.
e (Coverage level.) The Wald error probability v satisfies 0 < vy < 1.

Consider the complete procedure sequence P constructed in Algorithm 1, with estimator 7*,
and write T = p1 — po for the treatment-effect contrast. For every sample size, its channels
satisfy sequential e-local differential privacy as specified in Assumption 9.

Forn > 2, let Hy,, = (R1,...,Rm,) be the private pilot history. For every bounded mea-
surable function f of the transcript whose value depends only on Hy,, , the product (T* — 1) f is

integrable and
Eo[(7" —7)f] = 0.

Under every fized local perturbation h, the scaled local error U,Eh, centered at the contrast of the
local parameter 0,, 1, satisfies

UZ;,h =+/n (?* — ((en,h>1 — (gn,h)O)) ~ N(0,V*(0,p,e)) wunder the transcript law at 0y,
Here V*(0,p,€) is the optimized contrast variance in Definition 5. In particular,
V(7" — 1)~ N(0,V*(0,p,¢)).
The variance estimator V* satisfies
Al

The procedure is reqular at 6, with common local limit law

~

V*—V*(Qapﬁ)‘ >5) — 0 for every 6 > 0.

Lp = N(0,V*(0,p,¢)).

In addition to the local convergence above, its squared scaled errors satisfy asymptotic uniform
integrability over every bounded admissible local-perturbation set: writing Hn, i (0) for that set
at radius H, for every H > 0,

lim limsup sup E@nh[(Ufh)Ql{‘U,fh‘ >M}} =0.
WieRe =0 heHnu(9) ’ ’
Finally, let ® be the standard normal distribution function and define its critical value by

zi_ypp =inf{z €R:1—-7/2<P(2)}.

%r(]?* -7 < 217/2\/‘/*/71) —1—7.

Then
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The construction separates learning the release rule from centering the treatment-effect esti-
mate. The increasing pilot informs channel selection, while the affine correction exactly centers
the estimator conditional on that selection. A vanishing pilot fraction then leaves the main
sample to determine the first-order variance. Under the measurable strong-saddle conditions,
these features deliver the optimized variance for every admissible pilot schedule, including the
exhibited schedule used in Theorem 2.

Regularity strengthens the fixed-parameter normal approximation by giving the same limit-
ing error law under every fixed local perturbation, with centering at the corresponding treatment
effect. The additional uniform-integrability clause controls squared-error tails over bounded ad-
missible perturbation sets. Together, these conclusions connect the estimator’s distributional
behavior to the regular squared-error benchmark in Theorem 2.

The variance-consistency and coverage conclusions apply pointwise at every interior arm-
mean parameter satisfying the stated conditions, including parameter points at which the op-
timal channel support changes. At such points, the measurable strong-saddle selector remains
the governing selection rule, and the empirical variance estimates the same optimized variance
constant appearing in the normal limit. Thus the procedure supplies a selected private release
rule, a treatment-effect estimate, and an asymptotically valid Wald interval throughout this
interior domain.

6 Optimal release cardinality

Output cardinality is a property of the stationary release design that attains the optimized
treatment-effect information. Although the optimization built from the fourteen patterns in
Definitions 3 and 4 uses all candidate rays, an efficient design can always be chosen with at
most five active outputs. The following result establishes this bound throughout the interior
trial model.

Theorem 4. [thm:five-output-upper-bound] (Five-output optimal staircase channel) Let
0 = (no, 1), p, and € satisfy:

o (Interior means.) 0 < pip <1 and 0 < py < 1.
o (Assignment probability.) 0 < p < 1.
e (Privacy parameter.) ¢ > 0.

With the feasible staircase weights and profiled objective of Definition 5, there exists a € A, such
that
J*(H,p,s):gnﬂgFg(a,t), ’{SES:aS;&O}’ <5, K(Qq) < 5.
€

Here the active-output cardinality of the associated fourteen-symbol staircase channel is

k(Qa) = [{S € S : (PQa)({S}) # 0}].

The fourteen patterns provide a common representation for the optimization, while the active
weights determine the alphabet used by a particular release. Theorem 4 therefore gives a uniform
bound on the number of output symbols needed to attain the optimized profiled information.
Its practical content is an existence guarantee: at each admissible parameter point, the efficient
stationary experiment admits a release with at most five active symbols.
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To identify where particular supports attain the optimum, we use certificates that combine
channel normalization, minimization over the profiling coordinate, and dual optimality for the
weights. The fixed pattern enumeration in Definition 3 gives the support indices a common
meaning across parameter points.

Definition 12. [synth_5] (Staircase support certificates) Fiz 6 € (0,1)%, p € (0,1), and ¢ > 0,
and use the staircase rays, masses, and derivative vectors defined above. For a proposed active
set A C S, a support certificate consists of weights o € R+ , a profiling coordinate t € R, and a
dual vector n € R*, with ag > 0 for S € A and ag =0 for S ¢ A. Write

(g5 v())?
t) = —=—T—.
fS( ) hs(e)
We say that primal normalization holds when
Ba=1, equivalently Z agbs =1,
Ses

where B = (bg,,...,bs,,).
We say that profiling stationarity holds at (o, t) when

ngat S asfi(t) =23 as (9gv t))(gg( DY _,

Ses Ses hs(6)

For feasible «, the function Fy(c,-) is a differentiable conver quadratic, so this condition is
equivalent to t € arg mingegr Fy(a, u).
The dual vector n corresponds to the normalization constraint in the linear program

max > agfs(t):
SeS

a>0: Ba=1

its dual feasibility conditions are b:qrn > fs(t) for every S € S. We say that active dual equalities
hold when

bsn="Ist)  (S€A),
and that strict inactive dual inequalities hold when
bsn > fs(t)  (Se€S\A).
The active sets for the three-output and five-output certificates are respectively
A = {51, S, Ss}, A = {Ss, S4, S6, Ss, So },

using the fized pattern enumeration. The five-output certificate additionally requires pairwise
distinct values of

ggv(t)
ps(0,t) = N0 (S eA).

Normalization makes the weights a feasible channel, and profiling stationarity selects a min-
imizing coordinate for its directional information. The dual vector n bounds each pattern’s di-
rectional contribution fg(t); equality on active patterns identifies where the bound is attained.
Strict inequalities on inactive patterns distinguish the proposed support within this optimiza-
tion. The additional separation of projected scores in the five-output certificate supports the
cardinality conclusion for arbitrary attaining stationary channels. These conditions define the
following parameter regions.
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Definition 13. [def:support-regions| (Support regions R3 and R5) The region Rg is the
parameter set for which, using the fized pattern enumeration S1,. .., S1a, the following conditions
hold with active set {S1, Se, Ss}:

e (Normalization.) Primal normalization holds.

e (Stationarity.) Profiling stationarity holds.

o (Active patterns.) The active dual equalities hold.

e (Inactive patterns.) The inactive dual inequalities are strict.

The region Ry is the analogous parameter set with active set {Ss, Sy, S¢,Ss, S}, additionally
satisfying
ps(0,t) # pr(0,1t) for all distinct S, T € {Ss,S4, Se, Ss,S9}.

The regions R3 and Rs5, defined in Definition 13, describe parameters admitting the respec-
tive support certificates. Their coordinates are ordered as treatment-assignment probability,
control-arm mean, treatment-arm mean, and privacy parameter. The five-output region makes
the global existence bound sharp on an open parameter set and gives explicit examples at equal
arm means.

Theorem 5. [thm:five-output-region] (The five-output region) The five-pattern certificate
and score-separation region Rs, associated with the support {Ss, Sy, S, Ss, So}, is open in R4
and nonempty. Write J*(0,p,e) and V*(0,p,e) for the optimized profiled information and its
reciprocal from Definition 5.
For every 0 <p < 1/2,
(p,1/2,1/2,log 3) € Rs.

At 0 = (1/2,1/2)7 and € = log 3, there is a unique feasible staircase-weight vector o attaining
the optimized profiled information:

J*(0,p,log3) = 2&ko9(@,1€), {§e€S:as#0}=/{Ss,54,Ss,5s, 59}

Here feasibility means that the weights are nonnegative and their weighted staircase rays sum
to one at each of the four input records. Uniqueness means that every feasible weight vector
satisfying

J*(0,p,log3) = tlgﬂf{ Fyp(B,1)

equals .
For every 1/2 <p < 1,
(1-p,1/2,1/2,1og3) € Rs.

At 0 = (1/2,1/2)" and the original assignment probability p, there is likewise a unique feasible
staircase-weight vector o satisfying

J*(97p7 log 3) = tlglg F@(a? t)

Its support is the image of {Ss, Sy, Se, Ss, S9} under exchange of the treatment labels.
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In each of these two cases, every stationary (log3)-LDP channel @Q from the four-record
alphabet to an arbitrary measurable output space that attains contrast variance V*(6,p,log3)
satisfies K(Q) > 5. More generally, for every

(p, po, p11,€) € Rs, 0 = (po, 1),

every stationary e-LDP channel Q attaining contrast variance V*(0,p,e) satisfies

R(Q) = 5.

A stationary e-LDP channel is a Markov kernel satisfying

Qz,4) < e*Q(a', A)

for every measurable output event A and every pair of input records x,x’. Attainment means
that the extended nonnegative contrast variance of the output Fisher-information matriz Ip(Q)
equals the nonnegative part of V*(0,p,e). Explicitly, this contrast variance is

max inf  c'o, 0} , ¢ €range([ ,
{'U:IQ(Q)?J:C & ( G(Q))

oo, ¢ ¢ range(Ip(Q)),

where c is the treatment-effect contrast vector. The output-cardinality convention is

“(Q) = {#{z € Z: (PQ){=}) £ 0}, Z finite,
00, Z infinite,

where PyQ is the channel’s output law.

Five outputs here reflect a requirement of efficient stationary release design. Throughout the
certified five-output region, the lower bound applies to every attaining stationary channel under
the stated output-cardinality convention. Together with Theorem 4, it makes five the sharp
cardinality bound on this region. At equal arm means and privacy parameter log 3, the theorem
also identifies a unique optimizing staircase-weight vector for each assignment probability below
one half; exchanging treatment labels gives the corresponding characterization above one half.
The uniqueness conclusion concerns weights in the fixed staircase representation, while the
cardinality conclusion concerns the full class of attaining stationary channels.

A smaller optimal support occurs at the same privacy parameter when both arm means are
low. The next result provides an exact three-pattern optimizer and its information value.

Theorem 6. [thm:three-output-region] (Three-output region and optimizer) The three-
pattern certificate region R3 is open in R* and contains

3 1 1
= —,—,—,1 .
(P, b0, 111, €) (10710,10,0g3>
At this point, with @ = (1/10,1/10)7, there exists a feasible staircase-weight vector o, in the

optimization of Definition 5, whose support and weights satisfy

1

{SeS:as#0} ={51,5,Ss}, ag) = Q5 = sy =
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This vector attains the optimized profiled information:

3
* —, 1 = inf F,
J (97 10’ Og?’) %QR Q(Oé,t),
where the profiled objective is evaluated at p = 3/10 and € = log3. Moreover, every feasible
staircase-weight vector B at € = log 3 satisfying

. 3 :
J (07 10710g3> - ;gﬂng(ﬁ’t)

equals . The optimized information and its reciprocal variance, as defined in Definition 5, are

3 441 3 3994
JNE,—,log3 ) = — V*le,—,logd ) = ——.
( 10778 ) 3994’ ( 10778 > 441
At this parameter point, three active patterns suffice to achieve the optimized information,
and their equal weights give an explicit benchmark for the finite optimization. The rational
information and variance values permit a direct comparison with numerical solutions. Openness
of the certificate region places this example within a neighborhood of certified parameters. The

following result connects the local staircase supports to exact minimum output cardinalities
among arbitrary attaining stationary channels.

Theorem 7. [thm:support-transition] (Local support and cardinality transition) Fiz the
treatment-assignment probability p = 3/10 and privacy parameter ¢ = log3. There exist disjoint
open sets Us,Us C R? containing (1/2,1/2) and (1/10,1/10), respectively, with the following
properties:

e For every 0 = (o, 1) € Us, there exists a unique feasible staircase-weight vector o € A,
satisfying
J*(0,p,e) = inf Fy(a,t).
teR

Its active support is {Ss,S4,S6,Ss,So}. Moreover, a feasible staircase channel attains
contrast variance max{V*(0,p,e),0} with exactly five active outputs, and every stationary
e-LDP channel on any measurable output space attaining this contrast variance has at least
five active outputs.

o For every 0 = (o, ul)T € Us, there exists a unique feasible staircase-weight vector o € A.
satisfying
J*(0,p,e) = inf Fy(a,t).
(6, p;€) = inf Fy(a,t)

Its active support is {S1,S¢,Sg}. Moreover, a feasible staircase channel attains contrast
variance max{V*(0,p,¢),0} with exactly three active outputs, and every stationary e-LDP
channel on any measurable output space attaining this contrast variance has at least three
active outputs.

In each case, uniqueness is among all feasible staircase-weight vectors satisfying the displayed
equality.
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Holding assignment and privacy fixed, the minimum cardinality changes from five near arm
means (1/2,1/2) to three near (1/10,1/10). Each conclusion persists on an open neighborhood,
so the comparison captures a local dependence of efficient release design on outcome preva-
lence. In both neighborhoods, uniqueness selects the optimizer within the staircase family, and
the matching universal lower bound establishes the minimum cardinality for all attaining sta-
tionary channels. The certificate algebra and the projected-score arguments establishing these
cardinality bounds are presented in Section 9.

Balanced assignment and complementary arm means give a further interpretable special case
of the general optimization. Under this symmetry, binary randomized response applied to the
treatment—outcome sign attains the optimized contrast variance.

Theorem 8. [thm:balanced-reduction| (Balanced randomized response reduction) Let § =
(po, 1) " be the arm-mean parameter and T = py — pg the treatment-effect contrast. Suppose:

e (Interior means.) 0 satisfies Assumption 7.

e (Balance.) p=1/2 and po + 1 = 1.

e (Privacy parameter.) ¢ > 0.
Let Q be binary randomized response applied to (2W; — 1)(2Y; — 1): it releases the input sign
with probability

66

ef+1

and the opposite sign with probability
1

e€+1°

Write V*(0,p,e) = J*(0,p,€)~" for the reciprocal optimized nuisance-profiled information. Then

. [ cosh(e/2) 2
V*(0,1/2,¢) = <Smh(€/2)> -2

The channel Q) is a stationary Markov channel satisfying, for every measurable output event and
every pair of input records,

Q(zj, A) < e Q(zj, A).

Moreover, let Iy(Q) be the Fisher-information matriz of its output experiment at p = 1/2, and
let c = (—1,1)". With contrast variance defined as ¢ Iy(Q) c when c € range(Ip(Q)), and as
400 otherwise, this channel attains

' Iy(Q)Te=V"(0,1/2,¢), c € range(Ip(Q)).

The input sign records whether the treatment and outcome signs agree, aligning the binary
release with the treatment-effect contrast. Under balanced assignment and complementary arm
means, this release retains the information needed for efficient contrast estimation: the range
condition makes estimability explicit, and its contrast variance equals the optimized bound. Both
release probabilities are positive, giving exactly two active outputs. The closed-form variance
therefore supplies a simple benchmark for the general optimization under the stated symmetry,
alongside the three- and five-output designs characterized above.
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7 Interval comparison and prospective trial use

The efficiency bound translates into a comparison of asymptotic Wald interval lengths for a
specified release and estimator. We use the known-assignment custom-Laplace construction of
Ohnishi and Awan [2025], applied to the binary trial model in Definition 1. Its release A; adds
noise to an inverse-probability-weighted outcome contribution, and its estimator Toa averages
these releases. The following definition fixes both components of the benchmark.

Definition 14. [def:oa-release] (Custom-Laplace release A;) The custom-Laplace release
and its sample-mean estimator are

WY -wy
op q

A
+ Li, TOA:nZIAi-
1=

The noise variables L; are independent and identically distributed, independent of all subject
records, with
L; ~ Lap(0,A4/¢), AA:pfl—i—q*l:i.
pq

The weighted outcome contribution has expectation equal to the treatment effect under
randomized assignment, following the inverse-probability-weighting principle of Horvitz and
Thompson [1952]. The independent, centered noise L; preserves this expectation. Its scale
is determined by the sensitivity constant Ay, the distance between the largest and smallest
weighted contributions on the four-record alphabet. Thus the benchmark combines variation
from assignment and outcomes with the variance of the added Laplace noise.

Write Voa(0,p,e) for the asymptotic variance constant of this sample mean. Comparing
it with V*(0,p, ), defined in Definition 5, gives an interval-length comparison at a common
sample size and coverage level. The next result supplies the benchmark variance, its consistent
estimator, and the corresponding comparison with the selected private-pilot procedure.

Theorem 9. [thm:laplace-comparison| (Laplace variance and interval comparison) Let 6 =
(po, 1) " be the pair of arm means, p the treatment-assignment probability, € the privacy param-
eter, and v the Wald error probability. Suppose the following conditions hold, under the usual
measurability conditions.

o (Binary randomized trial.) The subjects {(Y;(0),Y;(1),W;) : i > 1} are independent
and identically distributed. The potential outcomes are binary, treatment assignment is
independent of the potential outcomes, and

Pr(Wi =1)=p,  Yi=(1-Wy)Yi(0) + WiY;(1),  po =E[Y;(0)],  pm =E[Yi(1)],
with0 <p<1land0 < pg,pu1 <1. Setq=1—p and ™= p — po.

e (Public experiment and representation.) The specified public experiment is P9®"
for every positive sample size m, and the private records X; = (W;,Y;), ordered as
(0,0),(0,1),(1,0),(1,1), have this joint law. Their one-subject probabilities are

(¢(1 = o), quo, p(1 — 1), ) -
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e (Comparator noise.) The pairs (X;, L;) are jointly independent across subjects, each
L; is independent of X;, and

1 1
L; ~ Lap(0,A4/e), AA:];—F;.

e (Privacy and critical value.) We havee >0, 0 <y <1, and
Zi_yp = inf{z € R: ®(2) > 1 —v/2} >0,
where @ is the standard-normal distribution function.

e (Strong-saddle selection.) Fix any measurable strong-saddle selector ¥ — (cu,ty, Jyg)
as in Algorithm 1. In particular, at every interior ¥, its selected weights mazximize the
profiled objective at its selected minimizing coordinate:

Fy(a,ty) < Fy(ay,ty) for every a € A..

Define the comparator releases, their sample mean, and their empirical variance by

A= P . + L, TOA—n;Az’, VOA—n;A —TOA>
and set A2
2
Voa(bp,e) = 2L+ B2 — 72 254,
b q 9

The specified public experiment and its private-record representation hold jointly with the follow-
ing conclusions:
\/ﬁ(?OA - 7—) ~ N(O? VOA(97P,8)) )
R1—~/2V VOA 9 Dy € /n VOA 0 Yoalb,p,€)
2177/2 (97p7 97p’

Moreover, for every § > 0,

Pr(“/}QA — VOA(H,p,E)‘ > 5) — 0.
There exists a pilot schedule satisfying Assumptions 10 and 11, witnessed by

For this schedule, use the selected pilot procedure in Algorithm 1 and its variance statistic V.
For every sequence of couplings whose first marginal is the trial probability law and whose second
marginal is the transcript law of that pilot procedure at (0,p), and for every 6 > 0, the coupled

probabilities satisfy
VOA Voa (8, p,¢)
V*(8,p,¢)

At (p, po, p1,€) = (1/2,1/2,1/2,1),

cosh(1/2

/ 2
sinh(1 /2)) < Voa.

Voa = 34, V* = <
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The variance decomposition explains the comparison. The first three terms of Vpa describe
the variability of the weighted binary outcome; the final term is the independent noise variance.
At the stated balanced point, these contributions are 2 and 32, respectively. The optimized
variance instead reflects the release chosen for efficient estimation of the treatment-effect con-
trast. A common normal critical value z;_ /5 and sample size cancel from the half-length ratio,
leaving the square root of the variance ratio. The strict inequality at the displayed point there-
fore establishes shorter asymptotic intervals for the selected efficient procedure relative to the
custom-Laplace sample mean.

The statistical comparison is specific to the release and sample-mean estimator in Defini-
tion 14. Consistency of ‘/}OA, together with the selected pilot variance statistic, makes the
population ratio operational through estimated Wald half-lengths. The coupling conclusion per-
mits any dependence between the two procedures consistent with their stated marginal laws.
Its pilot schedule supplies both an increasing number of pilot observations and a vanishing pilot
fraction, as required by Assumptions 10 and 11.

7.1 Prospective attendance-threshold design

The Colombian cash-transfer program studied by Barrera-Osorio et al. [2011] motivates a
prospective binary endpoint based on meeting its 80% attendance threshold. For a prospective
randomized evaluation, let D;(a) denote subject i’s fraction of scheduled school days attended
under assignment a, measured over a prespecified observation window. Define the proposed
potential outcome by

Yi(a) = 1{D;(a) > 0.80},  a € {0,1}.

The observation window, denominator of scheduled days, and rules for recording attendance
would be fixed before assignment. Under consistency, the observed indicator is Y; = Y;(W;),
and the treatment effect is the difference between the two probabilities of meeting the threshold.
This construction uses the program’s threshold to define an endpoint for a prospective trial.

The design inputs are the known assignment probability p, the fixed privacy budget €, the
planned sample size n, the Wald error probability +, and interior planning values for the threshold
probabilities pg and p;. For independently sampled subjects with randomized assignment and
the record representation in Definition 1, these inputs determine the two variance constants in
Theorem 9. Implementation of the efficient procedure additionally uses the measurable strong-
saddle selector in Algorithm 1 and the stated pilot schedule. The planning arm means specify
scenarios for evaluating expected precision; the private pilot supplies the parameter estimates
used to select the release during the trial.

For illustration, take the hypothetical planning values (p, po, p1,€) = (1/2,1/2,1/2,1). The
exact witness in Theorem 9 then gives the following prospective design calculations:

Asymptotic half-length ratio at equal sample size = V34 tanh(1/2) ~ 2.69,
Asymptotic sample-size ratio at equal half-length = 34 tanh?(1/2) ~ 7.26.
Both ratios place the custom-Laplace sample mean in the numerator and the selected efficient
procedure in the denominator. The second calculation follows by equating their asymptotic Wald
half-lengths at a common coverage level. These are prospective calculations for the specified

binary endpoint and planning values, translating the variance comparison into precision and
recruitment quantities for trial design.
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8 Discussion, extensions, and limitations

The efficiency analysis links three aspects of private trial design: optimization for the treatment-
effect contrast, adaptation to unknown arm means, and the number of outputs required by an
attaining stationary release. Under the interior binary-trial model, known assignment probabil-
ity, and fixed positive privacy level, Theorem 1 characterizes the stationary optimum through a
finite staircase program. After fixing any measurable strong-saddle selector satisfying the con-
ditions in Algorithm 1, Theorem 2 identifies the optimized variance as the exact regular local
asymptotic squared-error constant for sequential private procedures. Its solution determines the
attainable first-order precision for estimating the treatment effect.

Contrast-specific optimization allocates information according to the scalar estimand while
accounting for the unknown arm means through nuisance profiling. The balanced case in Theo-
rem 8 makes this principle especially transparent. With balanced assignment and complementary
arm means, binary randomized response applied to the treatment—outcome sign attains the op-
timized contrast variance. More generally, Theorem 4 guarantees an attaining staircase release
with at most five active outputs at every admissible interior design point.

The private pilot makes parameter-dependent optimization operational. Under Assump-
tions 10 and 11, its size m,, grows while its fraction m,, /n vanishes. The increasing pilot learns
the arm means through randomized-response releases, and the remaining subjects use the chan-
nel selected at the pilot estimate. Conditional on the pilot history, that channel and its affine
correction are fixed. The exact conditional centering in Theorem 3 allows the pilot to guide
release selection while the main sample determines the first-order variance. With the stated
strong-saddle selection conditions, every pilot schedule satisfying these restrictions yields the
optimized normal limit and consistent studentization.

Support changes describe how the attaining stationary experiment varies with outcome
prevalence. At assignment probability p = 3/10 and privacy level ¢ = log3, Theorem 7 es-
tablishes open neighborhoods in which the minimum attaining cardinality is respectively five
and three. These conclusions concern stationary channels at specified parameter points; the pi-
lot construction adapts by selecting a channel from private observations. Its inference guarantee
applies pointwise throughout the interior domain, including points at which an optimal sup-
port changes. The measurable strong-saddle conditions in Theorem 3 govern selection at these
points, and the empirical variance consistently estimates the optimized variance appearing in
the limiting distribution. Thus support changes are compatible with pointwise asymptotic Wald
coverage.

For prospective trial design, these results connect endpoint prevalence, privacy, and recruit-
ment requirements through the optimized variance. The attendance-threshold endpoint provides
one prospective binary outcome to which this analysis could apply, with the observation window
and recording rules fixed before assignment. Planning arm means determine precision scenar-
ios, while the private pilot supplies the estimates used during the trial. The comparison in
Theorem 9 translates the variance difference between the efficient procedure and the specified
custom-Laplace sample mean into asymptotic interval-length and sample-size quantities.

8.1 Limitations and future work

A complete classification of optimal supports remains open. The five-output upper bound,
the certified three- and five-output neighborhoods, and the balanced binary reduction establish
specific features of the efficiency surface. Further work could characterize all attaining supports,
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ties between optimizers, and the boundaries separating support regions. The pointwise coverage
result also leaves uniform coverage over parameter sequences approaching such boundaries as a
separate question.

The attainment result applies to any measurable strong-saddle selector satisfying the stated
conditions. Constructing a numerical reference solver with a deterministic tie-breaking rule and
an independently checkable numerical certificate for a computed selector is a separate compu-
tational task.

The asymptotic analysis assumes interior arm means, a fixed assignment probability strictly
between zero and one, and a fixed positive privacy level. Boundary arm means require an
analysis of the corresponding local experiments. Assignment probabilities or privacy budgets
that change with sample size may also alter pilot informativeness, the appropriate normalization,
and the attainable variance. These regimes require conditions tailored to their rates of change.

Broader outcome models would require new record representations and information calcula-
tions, together with an appropriate private learning procedure for release selection. Repeated-
user interaction introduces an additional distinction: the sequential protocols here adapt across
independently sampled subjects, each supplying a private record. Multiple releases from the
same individual require a privacy accounting and statistical model that accommodate depen-
dence within that individual’s transcript.

Finally, Theorem 9 compares the efficient procedure with the sample mean of the specified
custom-Laplace releases. Comparing that sample mean with full-likelihood estimation under
the same release would clarify the contribution of estimator choice within the comparator ex-
periment. Such an analysis would complement the present comparison of release-and-estimator
procedures.

9 Proofs and verification note

The auxiliary statements in this section connect measurable private experiments to the finite
information problem and supply the localization used for the sequential risk bound. We first
present the refinement underlying the stationary comparison, then organize its role in the oracle
and cardinality results. The private-pilot construction, sequential lower bound, and comparator
calculation follow in that order.

9.1 Measurable refinement and information equality

A staircase refinement represents a stationary private release as a post-processing of a finite
private experiment. For cardinality comparisons, the relevant equality condition concerns in-
formation in the profiling direction: patterns with distinct projected scores must remain dis-
tinguishable whenever post-processing preserves that directional information. The following
statement supplies both properties for arbitrary measurable output spaces. Within that envi-
ronment only, x1, x2, 23, x4 and g 1, . . ., Ty 4 denote the standing zero-based records xg, x1, x2, 3
and their probabilities in the same order; this local one-based relabeling leaves subject indices
unchanged.

Lemma 1. [lem:staircase-refinement] (Staircase refinement and score equality) Let p be
the treatment-assignment probability, let 0 = (o, 1) be the arm-mean parameter, and let € be
the privacy level. Suppose that:

e (Interior assignment.) p satisfies Assumption 6.
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e (Interior means.) 0 satisfies Assumption 7.
e (Fized privacy.) The privacy sequence and ¢ satisfy Assumption 8.

e (Stationary privacy.) Q is a probability kernel from the four-record alphabet X to an
arbitrary measurable space Z, and, for every measurable A C Z and every z,x’ € X,

Q(A]z) <e"Q(A] 7).
Index the fourteen nonempty proper subsets of X by S. The feasible staircase weights and their
channel are given by
15

67 ES, , [
A: =< a:ag >0 for every S € S, Zas ot =1 for everyx € X }, Qa(S | z) =ag <
i 1, x=¢S 1, =«

Writing mg ; = Po(X = x;) for the record probabilities, define the pattern masses, gradients,
profiling directions, and projected scores by

4 € T
B Jef oz e s, B _ t _ gsvu(t)
hS(Q) - ;:1 7T97] {1’ x] ¢ S, gs = V9h5(9)7 'U(t) - <t + 1> ’ pS(97t) - hs(@) ’

with p and € fized in the gradient. Let Iy(Q) denote the output Fisher-information matriz,
obtained by integrating the outer product of the output score against the output law, and set

-
asgsgg

Ip(a) = Z .
scs hs(9)

Then there exist o € A: and a probability kernel K from S to Z such that

Q=KoQa,  Ipla) —1p(Q) = 0.

For every t € R, if
v(t) " Ip(a)o(t) = v(t) T(Q)u(?),

then every pair S,T € S with ag # 0, ar # 0, and conditional output measures K(S,-) and
K(T,-) that are not mutually singular satisfies

pS(ea t) = pT(ea t)'
The proof is deferred to Section A.

Definition 15. [synth_7] (Smooth prior density wgr) For R > 0, define the Lebesque density
wr by

15 a®\’
iy R
wgr(a) = ¢ 16R < R2> o lal < B,
0, la] > R.

This density is nonnegative, is positive exactly on (=R, R), has closed support [-R,R], and

/RwR(a)da:/_in(a)dazl.
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It is continuously differentiable on R, with

15a a?
—(1-=], < R,
o= 1w (1 7)o
07 ‘a| 2 R7

so both the density and its derivative vanish at the endpoints. Its squared score is integrable

under the prior, with
f{wk(@)}® 10

_r wg(a) R

where the integrand is taken to be zero at points where wg(a) = 0.

The information ordering in Lemma 1 makes the finite experiment a benchmark for every
stationary release satisfying the stated privacy inequalities, including releases with continuous
outputs. Its equality clause concerns the selected direction rather than equality of the entire
information matrix. In that direction, overlapping conditional output measures can preserve
information when their active patterns have the same projected score. Pairwise distinct projected
scores therefore require mutually singular conditional output measures under directional equality.

9.2 Finite optimization and optimal supports

For Theorem 1, the refinement supplies the comparison between arbitrary stationary experi-
ments and the staircase family. The finite objective is defined in Definition 4, with pattern
coordinates fixed by Definition 3. Linearity in the weights and convexity in the profiling co-
ordinate explain the theorem’s representation as a minimum of the upper envelope of finitely
many vertex objectives. The contrast-estimability convention in Theorem 1 retains singular
experiments whose information range contains the treatment-effect contrast.

The support arguments use the normalization, profiling stationarity, and dual conditions
collected in Definition 12. These conditions identify a feasible release and its information value
at a saddle; the strict inactive inequalities distinguish the certified active patterns. The existence
conclusion in Theorem 4 gives an attaining staircase experiment with at most five active outputs
throughout the interior domain.

The equality clause of Lemma 1 supplies the additional distinction needed for universal car-
dinality comparisons. The five-pattern region in Definition 13 explicitly includes projected-score
separation, and Theorem 5 establishes the matching lower cardinality bound for every attaining
stationary channel in that region. The three-pattern optimizer and its exact information value
are given in Theorem 6. At fixed assignment probability 3/10 and privacy level log 3, Theorem 7
supplies the separate neighborhoods where three and five are the respective minimum attaining
cardinalities. Thus uniqueness of staircase weights and minimum cardinality among arbitrary
stationary releases remain distinct conclusions with their stated domains.

Under balanced assignment and complementary arm means, Theorem 8 identifies a binary
experiment aligned with the contrast. Its information-range condition explains how two outputs
suffice for efficient contrast estimation under that symmetry.

9.3 Private-pilot attainment and studentization

The pilot argument is governed by the fixed measurable strong-saddle selector in Algorithm 1.
At every interior parameter, its selected weights are feasible, its profiling coordinate minimizes
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the selected objective, and its weights maximize the objective at that coordinate. These joint
conditions connect the correction in Definition 10 to the optimized information value.

The diverging pilot condition in Assumption 10 supports parameter learning through the
randomized-response experiment in Definition 9. The sublinear allocation in Assumption 11
preserves an asymptotically full main sample. Conditional centering in Theorem 3 gives the
affine correction its exact statistical role: the estimator targets the treatment effect conditional
on the released pilot history.

Local regularity is specified in Definition 8. Under the attainment conditions, Theorem 3
supplies both a common normal limit under every fixed local perturbation and uniform inte-
grability of squared scaled errors over bounded admissible perturbation sets. These conclusions
connect the distributional approximation to the squared-error criterion in Theorem 2.

The empirical variance in Definition 11 estimates the variance constant of that normal limit.
Its consistency and the coverage conclusion in Theorem 3 apply pointwise at every admissible
interior parameter, including points where the optimal support changes. The governing condition
at such points is the measurable strong-saddle selection rule. Accordingly, studentization remains
tied to the optimized variance at the parameter under consideration.

9.4 Sequential localization and the lower bound

The sequential lower-bound construction localizes the experiment along a direction that changes
the treatment effect by one unit, following the local-risk framework of Le Cam and Yang [2000,
Chapter 6] and van der Vaart [1998, Chapters 7-8 and 25]. The smooth scalar prior in Defi-
nition 15 supplies a normalized, continuously differentiable density with compact support, van-
ishing density and derivative at the endpoints, and prior information 10/R2. Pairing this prior
with the minimizing direction selected by Theorem 1 gives the following handle for the Bayesian
information inequality [Van Trees, 2001], as used statistically by Gill and Levit [1995, pp. 59-79].

Definition 16. [def:sequential-vt-handle| (Sequential van Trees handle) The sequential
van Trees handle $Hyr is defined for parameters 0,p, e, R satisfying:

o (Interiority.) Assumptions 6 and 7.
e (Privacy.) € > 0.
e (Prior radius.) R > 0.
It is the direction—prior pair
vt = (v(t*),wr), v(t*) = (", " +1)7,
where t* is the selected minimizing coordinate supplied by Theorem 1, satisfying

max Fy(a, t*) = J*(0,p,¢),

acA.

with the feasible weights, profiled objective, and optimized value as in Definition 5. The prior

density is
15 uy 2\ >
(1= (=
wr(u) = < 16R < (R) ) o el < R,

0, lu| > R.
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The sequential van Trees handle $vr fixes the direction at the interior baseline and supplies
scalar localization along that direction. Its directional choice links the sequential information
comparison to the same optimized value used in the stationary oracle.

In the lower-bound argument for Theorem 2, the conditional-score martingale accounts for
information accumulated through history-dependent releases. The preceding release tuple H;_
determines the channel used at the next stage, as specified in Definition 2. Conditional centering
of the stage scores is the basis for the martingale information accounting. Uniform domination
over compact interior parameter neighborhoods supplies the control required for the score inte-
grals and their localization, while the privacy condition at every history permits the stationary
information comparison at each stage.

The lower-bound conclusion in Theorem 2 ranges over complete sequential private procedure
sequences with measurable estimators and arbitrary measurable release spaces. Its risk criterion
takes the worst risk over admissible perturbations, the lower asymptotic limit, and then the
supremum over localization radii, in the displayed order. The regular attainment conclusion
uses the fixed selector and the exhibited pilot schedule m,, = |y/n|. The local convergence and
squared-error tail control in Theorem 3 supply the corresponding regularity properties.

9.5 Comparator variance and interval lengths

The comparator in Definition 14 combines an inverse-probability-weighted binary outcome with
independent centered Laplace noise. The variance formula in Theorem 9 separates these contri-

butions: A2
2

Voa(0,p,e) = (“1 +H 72> + =4

b q €

At the balanced parameter point specified there, the two contributions are 2 and 32, giving
Voa = 34. The efficient variance at that point is the balanced-reduction value in Theorem 8,
and the strict comparison is stated in Theorem 9.

A common sample size and normal critical value leave the square root of the variance ratio as
the asymptotic Wald half-length ratio. The empirical comparison in Theorem 9 uses consistent
variance statistics and applies to every coupling with the specified marginal laws. Its scope is
the selected efficient procedure and the custom-Laplace sample mean defined in Definition 14.

9.6 Verification note

The formal statements and their accompanying proofs are machine-checked in Lean 4. Their
scope is conditional on the stated trial model, measurable experiment representations, privacy
restrictions, and procedure inputs, including the strong-saddle selector and the regularity re-
quirements where invoked. The checked presentation layer contains 28 frozen statement envi-
ronments and ten synthesized definitions, and the ten theorem or lemma proof receipts were
audited as faithful. The formal contract lists no external published theorem as a Lean proof de-
pendency; literature citations motivate and position the results rather than serving as unchecked
formal premises.
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Appendices

A Proofs of the main results

Proof of Theorem 1. Fix the parameters satisfying the stated assumptions. Throughout the
proof, write

. —1 . t S'Ut S
c-(1>, v(t)—<t+1), Sgsag ( e R°, t € R).

Thus c¢"v(t) = 1. The staircase quantities are those in Lemma 1, and the optimized values are
those in Definition 5.

1. We first establish the existence facts needed for the minimax argument. For S € § and
x € X, define
e, Tz €S,
bs(x) = {

1, x=¢58.

Throughout this proof, relabel the four records indexed 1, 2, 3,4 in Lemma 1 by 0, 1, 2, 3, re-
spectively, preserving their order and reindexing their probability coordinates accordingly.
The record probabilities are therefore

(79,0, 6,1, 70,2, T0,3) = ((1 = p)(1 — po), (1 —p)po, p(1 — ), ppa).

They are positive, and hence
3
0)=> mosbs(x;) >0  (S€S).

Let the complementary-pattern weights be

N (ef+1)7L, S={xp}or S =X\ {x0},
(apalr)S =

0, otherwise.

Each record belongs to exactly one of these two patterns, so

> (Cpair)sbs (@) =

Ses

e +1
ef+1

=1 (x € X).

Thus A; is nonempty. Its defining inequalities and equalities are closed and convex. More-
over, since bg(x) > 1,

0<as< Y ar< ) arbp(x)=1 (a€A, SES).
TeS TeS

Consequently, A. is compact.

For every feasible «, define the quadratic coefficients

5.0+ gs 50+ 9gs1)?
aQuad =2 Z .9(0()) g 1)7 bquad(a) = Z O‘SW >0,
Ses hs Ses S
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where gs = (gs.0,9s,1) " - Expanding the squares gives
Fe(% u) = Fg(Oé, O) + uaquad(a) + Uquuad(a) (u € R)
If bquad () = 0, nonnegativity of Fy(a,u) for every u forces aquad(c) = 0: otherwise,
F 0 1
7 <a,_0<a’>+> Y
aquad(a)

If bquad(c) > 0, completing the square gives a minimizer. In both cases, a minimizing
coordinate is

07 bquad(Q) = 07
. CLquad(a)
2bquad (@)’

ta =
bquad(a) > 0,

and
Fe(a,u) - Fe(a,ta) = bquad(a)(u - ta)2 > 0.
In particular, the profile

P(a) = rtrélﬂg Fy(a,t) (v € Ap)

is finite and nonnegative. For each fixed ¢, the objective is continuous in «; its infimum
over t is therefore upper semicontinuous. Compactness supplies a feasible apyax such that

P(a) < P(max) (€ Ay), J*(0,p,e) = P(max)-

Define the upper envelope by
&(t) = max Fy(a,t) (t € R).

aEA.

The maximum exists by compactness and continuity. Joint continuity of Fy, together with
compactness of the weight set, also makes & continuous.

For the first singleton pattern,

yoy = (—(ea -y —p>> |

Define the positive envelope coefficient

_ (e -1?*(1-p)?
Nenv = (65 T 1)h{x0}(9) > 0.

Nonnegativity of every summand yields

Nenvt? < Fy(apain, 1) < E) (L €R).

_ 2 €0
nenv 7 T]el’lV .

It is nonempty and closed, and therefore compact. Minimizing on this set gives a coordinate
tenv € R with

Hence the sublevel set at &(0) satisfies

{teR: &) < E0)) C

E(tenv) < E(1) (t € R).
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2. We now prove the minimax identity. Define
N (a,t) = —Fy(a,t) (v € Ag, t €R).

For fixed ¢, this function is continuous and affine in o, hence quasiconvex. For fixed feasible
@, it is continuous and concave in ¢, since bquad(c) > 0, hence quasiconcave. The weight
set is nonempty, compact, and convex, and R is convex. The extrema established above
identify the quantities entering Sion’s minimax theorem [Sion, 1958]:

sup A (o, t) = =P (), inf sup A (a,t) = —J*(0,p,¢),
teR acAs teR

and

inf A (a,t) =—&(t inf A (a,t) = — inf &£(¢).
Jnf (o) (t), sup inf (1) inf £(t)

Sion’s theorem equates the last quantities in these two displays. Changing signs gives

* = inf = inf F, .
J*(0,p,¢) = inf &(2) inf max b(o,t)

3. For fixed t, define the vertex envelope

Evert(t) =  sup  Fy(a,t).
acvert(Az)

The compact convex set A, has extreme points, and its continuous objective is bounded
above there. Since its vertices belong to the feasible set,

Evert(t) < &(1).
Conversely, define the sublevel set
Ci = {a € RS : Fy(a,t) < Eers(t)}

It is closed by continuity and convex by affinity of the objective. It contains all extreme
points. The closed-convex-hull characterization of a compact convex set therefore gives

A. = conv (vert(A.)) C C;.
Evaluating at a maximizing feasible weight proves
éa(t) < gvert (t)u @(d(t) = gvert(t)-

The feasible set is a bounded polyhedron in RS, so its vertex set is finite and the vertex
supremum is a maximum. Thus the two envelope value sets coincide, and

* = inf F, .
J(0.p.¢) ;gRaE\rzrelgj(KAs) o(e?)

4. Let @ be any admissible stationary channel on an arbitrary measurable output space. By
Lemma 1, there are feasible weights ag and a probability kernel K¢ such that

Q= KqgoQag, Ip(ag) — 1p(Q) = 0.
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Choose a minimizing coordinate tg € R for the quadratic objective of ag. The profile
maximum established above gives

Fy(ag,tg) = P(ag) < P(amax) = J(0,p,€).

Expanding the information matrix shows, for every feasible o and every ¢t € R, that
T v(t))?
Ip( = Fy(a, t).
v(t) Tp(a)v(t) = Y as “he0) o(av, t)

Applying the positive semidefinite difference to v(tg) gives the intermediate bound
v(te) ' 1s(Q)u(tq) < v(te) ' Ts(ag)v(te) = Fylaqg,tq) < J*(6,p,¢).
We next verify that the quantity on the right is positive. Define the singleton weights

(Caine) s = (ef+3)71, S ={z;} for some j € {0,1,2,3},
e 0, otherwise.

For each record, one singleton contributes e® and the other three contribute 1, so

e +3
D (aing)sbs(x) = =1.
P e+ 3
These weights are feasible. Define the positive coefficients
(e —1)%(1 - p)® (e° —1)%p?
Tlcontrol = 1 3 9’ Ttreatment = 7 Y 0y
(6 + ) {azo}( ) (e + ) {173}( )

The first and fourth singleton summands give, respectively,

0< ncontroth < Fe(asing7 t)> 0< ntreatment(t + 1)2 < FH(asinga t)'

At a minimizing coordinate tg,g, a zero objective would force both tgn, = 0 and tgne +1 =
0. Therefore
0< Fe(asing, tsing) = L@(asing) < J*(e,p, E).

For completeness, the output information matrix is positive semidefinite. Define its dom-
inating measure and density quantities by

3

dQ(- | z;)
v =Y Q(|z), dg;= ElV’ =,
j=0 Q
3
foq(z Zﬂe,ad@y foq(z Z Vomo,;)dq,;(2)-
=0

The information mtegrand is assigned zero when its denominator vanishes. Symmetry
follows from its outer-product form, and, for every w € R2,

w' fo.0(2))?
w' Iy(Q)w = / m dvg(z) > 0.
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Here fg o > 0; the interior parameters and the finite record alphabet justify the finite-sum
and integral operations.

We apply the contrast-variance bound directly, including its range case split. If ¢ ¢
range(Iyp(Q)), the variance is 400, which proves the required inequality. Otherwise choose
wg € R? with Ip(Q)wg = ¢, and define

lg=clwg= wglg(Q)wQ.

Positive semidefiniteness gives g > 0. Equality would imply Ip(Q)wg = 0, contradicting
c# 0,50 lg > 0. Any other solution wg € R? satisfies

¢l g = ngQ(Q)’[DQ = wgc ={g.

Thus the infimum in the contrast-variance definition equals £q.

Define the vector
yg = Lou(tg) —wqg € R2.

Using v(tg) "¢ = 1, expansion yields

0 < yuls(Q)ye = Lo (va(tQ)TIe(Q)v(tQ) - 1) :
Since £ > 0, the intermediate bound above implies
1 < Lou(to) ' In(Q)v(tg) < LoJ*(0,p,e).

Taking the reciprocal of the positive optimized information gives

V*(0,p,e) = <lg=c'IH(Q) e

o
J*(0,p,¢)

. Choose an optimal feasible weight aopt € A: and a minimizing coordinate top € R.
Optimality of apy and minimality of £y give

FQ(aoptatopt) = <@(Oéopt) = J*(97p7 6)‘

Define
Iopt = I@(aopt)y jopt = v(topt)TIOptv(topt) = J*(Q,p,&‘) > 0.

The matrix is symmetric, and

T.\2

w
wTIOptw: E (aopt)gi(gs ) >0 (wERQ).
ses s

Moreover, the minimizing property becomes
v(topt)TL)ptv(topt) < v(u)TIoptv(u) (u € R).

To compute its contrast variance, define

1
1 = <1> ; Ashift = 1;IOpt12, bshift = 21;-[0ptv(topt)-
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Since v(tops + ) = v(topt) + (12, minimality implies
0 < Cbenie + CPasnire (¢ ER).
This forces bgpnisy = 0. Indeed, if it were nonzero, define

 banige
2 Dgpit

Dgpigy = |ashies| +1 > 0, Chift =

Then agniry < Dgpiee gives

2 12 2
b5nite Ashift Dgpig < _ b5nite

<0,
2 Dgpitt 4D32hift = 4D

2
Cshiftbshift 1+ Cahift Ashife = —

a contradiction.
Thus the two coordinates of Iopiv(topt) sum to zero. Combining this with the definition of

Jopt gives

Ioptv(topt) = (;Z;ft> = joptc-

Consequently, the vector

v(t t
Wopt = ( Opﬁ)
Jopt
satisfies )
Ioptwopt =c, CTwopt = .
Jopt
For every w € R? satisfying Ioptw = ¢, symmetry gives
T T T 1
¢ W= Wopilopt = Wope = —.
Jopt
Thus the defining infimum gives
1
¢ Tp(aop) Te = — = V*(0,p, ).
Jopt

It remains to identify the corresponding channel information. Feasibility makes each row
of Qa,,, & probability distribution. For all S € S and z,2’ € X,

bs(w) < ebs(a),  (opt)sbs(x) < € (aopt)sbs(z').

Summing over any subset of the finite output alphabet gives the required privacy inequality.
For S € S, define

3
rg = Zbg(.%‘j) > 0.
j=0
The dominating measure and conditional densities of this channel satisfy

Z/anpt ({S}) = (ozopt)grg, anopt’j(S) — {bS(xj)/r57 (Oéopt)s > 0,

O, (aopt)S =0.
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The zero-weight outputs have zero dominating mass. At every positive-weight output, the
output density and its derivative are

~ hs(0) : _9s
f@»anpt (S) - rg ’ f‘97anpt (S) - E
Hence integration over the finite alphabet gives
Z gsg§
Tp(Qaoy) = (Qopt) T8 77—
’ 5es hs(0)rs
(Oéopt)S>O
959
= Z(O‘om)shi@g) = Ie(aom)-
Ses s

Together with the preceding variance calculation, this proves
cTIQ(Q%m)ﬂ: = ¢ Tp(aopt) Te = V*(0,p,€).
The universal lower bound and this admissible attaining channel then yield

lgf CTIQ(Q)+C - V* (07 b, E)a

with the infimum taken over the channel class in the statement.

6. Finally, set
t* = teny € R.

Since teny minimizes &, the minimax identity gives

max Fy(a,t*) = & (teny) = gnﬂgé"(t) = J*(0,p,¢),
€

acA.

which proves the asserted attainment of the upper-envelope value.

Proof of Theorem 2. Throughout, nonnegative risks are interpreted in [0, co]. Set
c=(-1,1)7, Jo = J* (0o, p,¢), Vo = V*(0o,p,€), t(a) = max{a,0} € [0,00] (a € R).
For any procedure sequence P, write

Risk, #(P)= sup E} . (TP, Riskoo (P) = sup lim inf Risk,, z(P).
hG'Hn’H(Qo) ™ ’ H>0 N7

1. Fix an arbitrary sequentially private procedure sequence P, including its output spaces and
estimator. Take the oracle coordinate t* supplied by Theorem 1, as used in Definition 16,
and define

vi=o(tt) = (0 + 1), G(0,t) = max Fy(ayt) (0 € (0,1)% t €R).

aEA,

Then
CT’U* = 1, G(@o,t*) = Jo.
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In particular, v* # 0. For R > 0, put

av*

vn

For every fixed R, the entire path ¢, ([—R, R]) is interior for sufficiently large n, because

H(R) = R|v*|l2 > 0, Un(a) = 6p + (n>1, a e R).

Rl|v*
sup || (a) — fol2 < 2NN

la|<R Vn

Use the prior family in Definition 16 at half the path radius:

15 4a2\?
Wr(a) = wgye(a) = { 8R (1 B R2>  lal < R/2,

0, la| > R/2.
Its derivative is L2
30a a
—_ 1 - —= R/2
sy {0 (1) o <2

Thus Wg is continuously differentiable, is nonnegative, and vanishes at both endpoints of
[—R, R]. Direct integration gives

R B wl,(a)? 480 B/ 40
wr(a)da =1, / R da = — ana:—,
/—R rla) —r Wg(a) RS J_gyo Rr?

where the quotient is zero wherever wr = 0.

For sufficiently large n, define the prior-averaged information envelope

R
Tun= | r@GC.(@).t") da
-R
The feasible weight set is compact: its row-normalization equations and nonnegative co-
ordinates imply
0<as<1l (SeS§, acA,).

Moreover, for interior ',

1< hs(0) <e€.
Consequently, Fy (a,t*) is jointly continuous in (¢, «). Compactness gives continuity of
its maximum, with

G, 1%) — G(bo, )] < max [Fy(a, 1) — Fay (0, £)].
acAe

It follows that

sup |G(Jn(a),t*) — Jo| — 0, In,r — Jo.

la|<R
Equivalently, one may integrate the pointwise convergence using the eventual dominating
function

[Wr(a)G(Un(a), t*)| < (|Jo| + wr(a).
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2. We next obtain the transcript information bound. The product record law in Definition 1,
with the category ordering in Definition 9, has probabilities

T = (1—p)(1—6p), w1 =(1—p)bh,

0 € (0,1)2).
roa=p(l—0), e =, (e 0,17

Their directional derivatives along v* are
= (") " Vome,; (§=0,1,2,3), Y &3 =0.

Fixn > 1. For 0 <k <n, let
k
Hn,k = HZn,z
i=1

For each input-category string j = (j1,...,jx) € {0,1,2,3}*, let Ay, 1 be the probability
measure on H, ; obtained by successively applying the first £ release kernels to that fixed
input string. Define

Unk = E Ak, Ak = ——
j€{071?273}k

At k = 0, the history space is a singleton and its law is the unit point mass. Factorization
of the transcript laws in Definition 2 yields the prefix density

k
iy = > (H Wef,ji) Ak (Y)-
jE{O,l,Q,?)}’C i=1

Its directional derivative is the finite sum

k

” .
T =" w5 I 7o, | Anks(y).
j€{0,1,2,3}¢ | i=1 1<i'<k
i

Let IP’fL/ i denote this prefix law, and define its score by

o' _ fg:k(Y)/fg:k(Y)> fg:k(}’) >0,
Sn,k(y) - {0’ fﬁ:k(y) 0.

All record probabilities are positive. Hence these scores are square integrable; indeed,

%k

/ /
|sfhk\ < k max szk—almos‘c everywhere.

0<j<3 Ty
For k < n, freeze the prefix law at 6’ and form the joint channel
—p , n
Qui(dy.dz= | ) = Y (dy) Q7 (d= | a.y).
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For a measurable joint event A, write
Ay ={z:(y,2) € A}.

The all-history privacy inequalities give

—0’ n / 5*9/
Q%A ) = / QL (Ay | 2.y) BY o (dy) < Q0 4(A | o).

)

Thus this is a stationary private channel on the joint history-release space. Define its
output law and directional score by

A
4 (30 w5 Qnal- )
dply '

3
0’ 7Y 0’
Pnk = Z’]TGIJ'Qn,k( : | .’L‘j), An,k -
=0

Choose a measurable version of the latter derivative, with value zero on a null set.

Differentiating the finite-mixture expression for the successor prefix law gives, almost ev-
erywhere under pf:k,

o’ o’ o’
Spkr1(Ys 2) = Spp(y) + Ay (Y, 2).

Here the first summand differentiates the prefix law and the second differentiates the
current-record mixture. For every measurable prefix event B,

3
[ Al =S w B ~o.
BXZp 41 =0
Therefore the current score has conditional mean zero given the prefix, and
[ 08L 0 2) dol sty ) =0
Define the prefix score energy
Lalt) = [ (6107 @Bl
Expanding the square in the score identity gives
Loo) =0, Toa(®) = Tan(®) + (AL dol

Apply Lemma 1 to the joint channel. It supplies feasible weights ﬁz: p € Ac with

/ / * =0 *
/(Ag,k)z dﬂg,k = (v )TI9’(Qn,k)v

< Fy (B t*) < GO, t7).

Induction on the prefix length now yields

Toix(0) <kGO,t") (0<k<n).
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For the local scalar path a — 9,(a), define

1
loc — = nl(a) Jloc _ loc 2P19n(a) )
8(02) = a0, 1) = [ (00, ) R a2)

For sufficiently large n, uniformly over |a| < R,

Tnn (Un(a))

0 < I*(a) = =

< G(Wn(a), t).

Multiplying by the nonnegative prior density and integrating gives

R
0< / Wr(a)1°°(a) da < T, R
-R
The finite-mixture domination and the displayed score bounds also give the integrability

needed for this calculation on arbitrary measurable output spaces.

. Fix R > 0 and take n sufficiently large that the preceding path is interior. Define the
prior—transcript probability measure

B, r(da,dz) = Wr(a) da Pl (dz) (a € [-R, R]),

the estimation error and its integrated square by
en(@,2) = 7P (2) — 7(0n(@))s  Enp = / en(a, 2)’ By r(da, d2),

and the joint score by

_ Joc W/R(a)/wR(a)? WR(Q) > 0,
Snr(a,z) =s7(a, z) + {O, Da(a) = 0.

First suppose &, r < 0o. The likelihood score has mean zero at each path parameter.
Hence its cross term with the prior score integrates to zero, and

R
4
/ S By g = / Tr(a)1°°(a) da + ng.
—R

This quantity is positive and is at most J;, g + 40/ R2.
The target derivative along the path is

d clo* 1
%T(ﬁn(a)) = NG = %

Integration by parts therefore gives

1
enSn,rdBy R = —.
-

Indeed, the derivative of the product of the error and the joint density is the error times
the joint-density derivative minus 1/4/n times that density. Its boundary integral vanishes
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because Wr(+R) = 0. Finite integrated squared error and finite joint score energy justify
the integrals by Cauchy—Schwarz. Applying the same inequality to the displayed identity

yields
1

wWg(a)I°(a) da + 40/ R?
-R
1

> .

For every |a| < R,

av*® € Hy 1 (r)(00), Vnen(a,z) = UZ:W* (2).

Thus the normalized prior average is bounded by the local worst risk:

R
S(nEn i) = / n(@)ED, ) [(UF 7] do

S RiSka(R) (P)

If instead &, r = oo, the same nonnegative-integral identity makes this prior average
infinite. Its domination by the local worst risk then gives Risk,, f(g)(P) = co. Both cases
establish the eventual bound

1
L(ij—f-ZlO/RZ) S RlSkn,H(R)(,P)

. We record positivity of the optimized information before passing to reciprocal limits. De-
fine
(e — 1)2(1 - p)2 P (e — 1)2172 _ Qct]Qtrt

ef(es+3) e ef(es +3)’ Aet] + Qirt

low —
These constants are positive. The singleton staircase design

Qet]l =

RR (e +3)~1, S is a singleton,
(8% =

s 0, otherwise
belongs to A.: each channel row contains one singleton entry with multiplier e® and three
with multiplier one.
Using the singleton patterns {x¢} and {x3}, the upper bound hg(#') < e°, and nonnega-
tivity of the remaining terms gives, for every interior 6’ and every t € R,

F@/(QRR, t) > CLCtltz + CLtrt(t + 1)2

Atrt

2
> + Jlow > Jlow-
Qet] + Qirt

= (actl + atrt) (t +

The optimization in Definition 5 consequently implies

J*(‘9,7P75) > Jlow > O) JO > 0.
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For each fixed R > 0, the convergence of [J, r and the eventual lower bound therefore
imply

1 . . . .
L<Jo+40/R?) < liminf Risky, () (P) < Riskoo(P).

To remove the prior-information penalty, take
Riage=10+1 (¢ € N).

Then 40 1 1
— — 0, _— s — =T
R?ad,[ Jo +40/ R?ad,f Jo ’

Passing to this limit proves
(Vo) < Riskeo(P).

Since P and its measurable output spaces were arbitrary, this establishes the universal
lower bound.

. Choose the schedule
For every integer b > 0,

so m, — oo. For n > 1,

Also,
1<m,<n (n>2).

Thus this schedule satisfies Assumptions 10 and 11.

. Let

P* = the procedure in Algorithm 1 with this schedule and the fixed strong-saddle selector.

Apply Theorem 3 at 6y, with v = 1/2. It supplies sequential privacy at every sample size,
the common local limit

Lp- = N(0, V), / 2 Lpe (du) = Vi < 00,
R
and, for every H > 0,

lim limsup sup Ez):h [(UE;)Ql{\UEZ

MZI%O n—00 hE,Hn,H(GO)

>M}] = 0.

Monotonicity in the threshold extends this limit to real M — co. These are precisely the
regularity requirements, so

P* e B=(0o)-

The conventions in Algorithm 1 specify the procedure at every sample size. The following
risk calculations use n > 2, when both sample portions are nonempty.
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7. We establish exact risk attainment through the pilot-averaged conditional variance. First
obtain uniform bounds for the selected correction. Define

CZGI‘O

)
Getl

C’zero = Z(ggv(o))27 Tup =
SeS
Cgrad (Tup + 1)

C1graud = Z(‘QS,OI + |QS,1|); C¢ = J,
ow

Ses

For an interior selector argument 7, set

T’U
vy =0(ty),  Ty=1Iplay),  én(S) = % (S €8).

The strong-saddle conditions in Algorithm 1 and the reference-design bound give

Jlow < actlt% + atrt(tn + 1>2 S Fn(aRRatn) S Jn-

On the other hand, minimizing in the profiling coordinate and using o, ¢ < 1 and hg(n) > 1
gives
J77 = Fn(amtn) < Fn(amo) < C'zero~

It follows that
‘tn‘ < Tupv Jn > Jlow-

Finally,

lggvn‘ < (‘QS,O -+ ’9571’>(’tn’ + 1) < Cgrad(Tup +1),

and hence

6g(S)| < Cs (1€ (0,1)?, S€S).

8. For interior true and pilot parameters 6’ and 7, define

o0, m) = anshs(0)dy(S)* — (1(0) — 7(n)”.

Ses

We derive the mean and second-moment identities entering this expression. Put
1, =(1,1)".

Since v(t) = v(0) + t12, minimization of the selected quadratic objective gives

d
Fy (o, t) = 215 Z,vy.

0= —
dt t=t,

Thus Z,v, lies in the span of c. Together with chn =1 and vnT Z,v, = Jy, this yields
Lyv, = Jye.

Channel normalization and the affine dependence of the pattern masses give

Y agshs(@) =1, Y aysgs =0,  hg(t)) =hs(n) + g5 —n).
S S
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Therefore
1
Z apn,shs(0')dy(S) = A Z 0477759;’”77 + (0 - n)TIUUU
S mTLs

=c'(¢ —n)=7(6") —7(n).
At the diagonal,

> agshs(n)én( %Z % l(; !
S n.s
Ji V*(n,p,e).
Consequently,
2(0/,) = §an,5hs<9/> [60(S) — (7(8") = 7(0))]”
and

0<a*0,m)<C5,  o*(n,n) =V*(np,e).
The upper bound follows by bounding the uncentered second moment by C; and subtract-
ing the squared mean.
. For n > 2, define the main-sample size and pilot-prefix probabilities by
N, =n—my >0,

Mmn

Wn, 9/ H ZW@/]QRR i ‘ IEJ) , rec {0, 1,2,3}mn, = (0, 1)2.

i=1 | j=0

They satisfy
wn,@’(r) >0, Z Wn, 0’ (I‘) =1

re{0,1,2,3}mn
Let 5(1‘) be the clipped pilot estimate defined in Algorithm 1. For a main-output string

s € SNV factorization gives

7)*
IZ/r(Hmn =r, (Sm,+1,---,5) =)

Ny,
= wp g (1) H Oég(r)78ihsi €A
=1

Transcripts outside these pilot and main-output formats have probability zero.
Given the pilot prefix, the main corrections are independent with mean 7(6") — 7(0(r)) and
variance o2(#',0(r)). The estimator formula therefore gives
E [7‘ —7(0') | Hp, :r] =0.
Expanding the square of the centered sum, the off-diagonal terms vanish by independence
and zero means, So
n

Y [n(7" = 7(0)* | Hm, = 1] = - 0*(¢/.0(r)).

n
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10.

11.

Define the prefix-averaged variance

@)= D wap@)o’(O,0)).

re{0,1,2,3}mn

Summing the conditional identity over the finite prefix space gives, for every admissible h,

* * n _. _
Ez,h [(Uf,h)Q] = Ni U%(en,h)7 0< U%(an,h) < Cf%

We next show continuity of the variance at (6, 6p). The uniform selected-coordinate bound
supplies the compact interval
Kprof = [_TupaTup]'

For every interior 7, the selected saddle lies in A, X Kor. Its saddle inequalities imply

J* — F,
(n,p,€) = fyn&fter?(fof (o).

Indeed, evaluating any feasible design at ¢, bounds its restricted minimum above by J,,
while the selected design has restricted minimum J,,.

Joint continuity on the fixed compact weight—coordinate set gives

% (n,p,€) — Jo| < sup [Fy(a,t) = Fyo (e, 1) — 0 (n — bp).
€A
thprof

Since Jy > 0, reciprocation yields

V*(T/apv 5) — Vb

Subtracting the diagonal second-moment identity from the definition of o gives the exact
expression

o?(0',n) = V*(n,p,e Z an,s(hs(0') = hs(n))én(S)?
— (r(8") — ().

Using 0 < ayy 5 < 1 and |¢,(S)| < Cyp, we obtain
(020, m) =V (n,p,6)] < C3 Y |hs(8') — hs(n)]
S
2
+(r(0") = ()"
The right-hand side tends to zero as (6/,1) — (6o, 6p). Hence

o2(0',n) — Vo as (8',1) — (6o,6p).

Fix H > 0 and an error tolerance § > 0. By the preceding continuity, choose r¢on > 0
such that

10" = 6ollco < Teonts 11— Oolloc < Tcont = |02(0/>77) — Vol <6/2
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for interior " and 7. Define

dint = min{,uO: 1— Ho, 11, 1- Ml} > 0, T'pil = min{rcont/3a dint/S} > 07
where 0y = (o, 1) .
Uniformly over the bounded local set,

H
16n,h = Oolloc < —=

WV
Thus, eventually, this distance is less than rp;, and
6 = (mp +2)71 < ding /4.
For these n, every admissible local parameter satisfies
O + it < min{(0n1)0,1 — (Onn)o, (Onn)1,1 — (Onp)1}-

For an interior &', define the bad-prefix mass

By(0'ir)= Y wae®L{l6) - ¢ =7}

re{0,1,2,3}mn
P ,
:I;r{HG—HHOO >r}, r > 0.
The randomized-response probabilities in Definition 9 give

14 (ef = 1)(1 —p)b; 14 (ef —1)pb;

Eq ] = Eo 3] =
o[ _ PR el =
and independence of the pilot releases gives
~ 1 N 1
Vargl(ul) < et Vargx (U3) S — .
n mp
Define the positive frequency thresholds
r(1—p)(ef —1) rp(ef —1)
b = by = —"
ci(7) s 0w =T0

If both empirical-frequency deviations are smaller than their respective thresholds, the
inverted arm estimates are within r of the true coordinates. Under the displayed interior-
margin condition, clipping preserves these strict inequalities. Therefore Chebyshev’s in-
equality and the union bound give

1 1

B,(0";r) < .
) < e T b (2

For fixed r» > 0, this upper bound tends to zero as m,, — oc.

On a good prefix at ' = 6, j,, the pilot estimate satisfies

||9(I‘) - 90”00 < 27ﬁpil < Tcont,
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12.

so its conditional variance differs from Vj by less than §/2. On every prefix, the bound
0<o2< C’g gives
|02 (B, 0(r)) = Vo| < CF + | Va.

Splitting the finite weighted average into good and bad prefixes consequently yields

_ o
7 (On ) = Vol < 5+ (CF + [Vol) Ba(Onns o)
1 1

<
o 7'nnbctl(7”pil)2 mnbtrt (rpil)2

| >

+(C3 + Vo))

The last term is eventually less than §/2, uniformly over admissible h. Hence

sup  [72(Onn) — Vo| — 0.
heH 1 (00)

The sublinear schedule gives

- 1 — 1
N, 1—mu/n '

Using the bound on the averaged variance,
n 2, |=2
< |3~ 1| €3+ 1926, - il
n
Thus the exact risk identity implies

sup IEZ}L[(UEZ)z] — Vo’ — 0.
heHn, 1 (00) ’

In particular, for every § > 0, eventually
t(Vo — 0) < Risky, g(P*) < (Vo +9).

For the lower inequality, use h = 0, which belongs to M, r(6p); the upper inequality
holds for every admissible perturbation and hence for their supremum. These bounds give
convergence in the extended nonnegative reals:

Risk,, g (P*) — (Vo).
The upper bounds also ensure that the risks are eventually finite. Consequently,

lim inf Risk,, g (P*) = (V) (H >0).

n—oo

Taking the supremum over positive radii, a nonempty family whose values all equal ¢(Vp),
gives
Riskeo (P*) = 1(Vp).

This is the required attaining witness for the fixed selector.
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13. Finally, the universal lower bound applies to every member of "% (6y), so

(V) < inf  Risky(P).
Vo)< o) (P)

The regular procedure P* constructed above belongs to this class and has risk «(V}).
Therefore

inf  Riskeo(P) < Riskeo (P*) = ¢(Vb).
PP (0o)

The two inequalities establish the claimed infimum equality in [0, oo].

O

Proof of Theorem 3. Fix the selector and pilot schedule in the statement, and let P be the
procedure in Algorithm 1. Use the staircase notation of Definition 4 and the contrast notation
of Definition 8; thus

g=1-p, d=e —1, c=(-1,1)".

Write
N, = max{n — my,,0}.

Reciprocals of zero have the convention in Algorithm 1 and Definition 11. For n > 2, the
schedule assumptions give

N, =n—my, >0, N, — o0, i—>1.
Ny,

We use the local alternatives and scaled errors of Definitions 6 and 7, with baseline 6.

1. Bounds and centered conditional corrections. Define the reference weights, supported on
the four singleton patterns, by

o [T =g
0, 5] # 1,

Each record belongs to exactly one singleton pattern, so

. e +3 )
> alfbs(j) = 13 1, je{0,1,2,3}.
SesS

Hence ofF € A.. For every interior parameter v,
1§h5(19)§68, 0<ag <1 (OJGAE).

The first inequality follows because hg(1) is an average of entries of bg, all of which lie in
[1,ef]. The second follows from any channel-row normalization and bg(j) > 1.

Define the constants
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and

— _ Fo _ - gt+1
Fo=Ylo@2  i=\20 5= (asol tlesi. o=

Here ag,a;,.JJ > 0. The contributions of the singleton patterns {0} and {3} give, for every
u € R,

2
Fﬁ(aRR,u)2a0u2+a1(u+1)2—(a0+a1)(u+ = >+J.

Qg + a4
Also, termwise use of ag < 1 and hg(9) > 1 gives

Fﬁ(Oé, 0) S Fo.

The two saddle inequalities therefore imply

< _
— agt? < Jy < Fy.
SF’ﬁ(a’ﬂ,O)SFUa 0%

Consequently,
Jﬂ:J*(ﬁap7E)zl>O) ’t’19| Sf

For ¥ € (0,1)% and S € S, define the correction at the selection parameter by

®9(95) g5(to)

 Jyhs(9)
At 9 = t9~, this is the correction in Definition 10. Since

|95 v(w)] < (lgs0l + lgs1)(lul + 1) < g(lu| + 1),
the preceding bounds yield

‘¢0(S)| < 5 (79 € (Ov 1)27 S e S)'

We next establish the exact centering identities. Define

1, =(1,1)".

Minimization in the profiling coordinate gives

0= Lran| = nTnanto)

u=ty

Thus Iy(ay)v(ty) is a multiple of c¢. Because

clu(ty) =1,

v(ts) " Io(as)v(ty) = Jo,
that multiple is Jy, and hence

Iﬁ(@ﬁ)v(tﬁ) = Jﬁc.
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Channel normalization and the affine formula for hg also give

Y ansgs =0, hs(&) = hs(9) +gg (£ —0).
S

For £,9 € (0,1)2, define the main-release probabilities and centered correction by

we9(S) = agshs(€),  Cew(S) = da(S) —c (€ —1).

These probabilities are nonnegative and sum to one. Expanding the affine denominator
gives

> wew(S)pa(S) = Jlﬁ {Z 595 v(te) + (€ — ﬂfb(%)”(%)}
S S

=c'(E-0).
At the diagonal,

S na(S)on(S) = TG = 2~ v (0 p.c),

In particular,

wa Jeo(S) =0, [Cen(S)] < 26.

For the last inequality, the exact mean identity and the probability normalization imply

e (& - 19\—2%19 )| < ¢.

. Continuity of the conditional variance. For £,9 € (0,1)2, define

wa )Cew (S ZaﬂShS )9(S)* = {c" (£ = 0)}*.

The diagonal second-moment identity gives
a?(0,9) = V*(0,p,e).

Subtracting this identity from the preceding formula yields

o(£,9) = V*(9,p,e Zaa s{hs(€) — hs(9)}da(S)?
—{C (& —0))°
Therefore,
|02(6,9) = V*(9,p,e)| < & Z!hs @)+ {cT (€=}

To establish continuity of the optimized value, define

= [—t,1], Ee(u) = max Fe(a,u), €€(0,1)% ueR.
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The saddle inequalities give
Eelte) = Je,  Ee(u) = Fe(ag,u) = Je.

Since t¢ € K,
J (&, p,e) = zrg%é’g(u).

The feasible set is nonempty, closed, and contained in [0, 1]*4, hence compact. The objec-
tive is jointly continuous on interior parameters, feasible weights, and K. The elementary
bounds for maxima and minima give

|J*(£,p7€)—<]*(9,p,€)| < SU;E |F£(OL,U)—F9(O¢,U)| 0 (£_>9)
acAe
ueK

The convergence follows from joint continuity on a compact parameter neighborhood times
A. x K. Positivity of J* then gives

V*(gapv 5) — V*(evpa ‘S)‘
Combining this with the displayed variance-error bound proves

o2(€,9) — V*(0,p,¢e) as (£,9) — (0,60) through interior pairs.

. Gaussian convergence of deterministic conditional rows. Fix h € R%. To define valid row
probabilities at every index, set

g . en,ha en,h € (0, 1)2)
TN, O ¢ (0,1)2,

By Definition 6, 6, ;, — 0; thus it is eventually interior, and

Enh — 0, &nh = Onp  eventually.
Forn >2and 9 € (0,1)2, let b be the product law of NV,, independent pattern releases

with
mho(Sj=8) =we,,0(5), 1<j<N,, SeS8.

Define its total-sample-scaled distribution function by

TOW n
Conlw:) =Py VIS e y(S) <z, zeR

Also define the target distribution function

Go(z) =D (V*(G,p, 8)) :

Take any strictly increasing sequence of integers n; > 2 and any interior sequence ¥ — 6.
Under the corresponding row law, put

Zkvj = Cfnk,}uﬁk (S])7 1 S J S Nnka

98



and

Na,

Di(y) = Pr 0, Nn_kl/2 Z Zki <Y ¢ yeR.
=1

The rows are independent, centered, and bounded by 2¢, and their single-release variances
satisfy
E*Y(Z 1] = 0 (nyn 0k) — V¥ (0,p,€) > 0.

The increments normalized by /N, V*(0, p,e) therefore satisfy

Nnp, 2
ZkErow Zk"uj _ UQ(énk,hvﬂk) 1
Np, V*(0,p,€) V*(0,p,e) ’

j=1
and N
ZErow k.j < ( (;5) o 0.
7j=1 Nnkv*(evpvg) Nnk{V*(eapa 5)}

The triangular-array Lyapunov central limit theorem consequently gives
Di(y) — Goly)  (y€R).

Define
ng xT

Xk = -

A pu—
K N, A

Then A\ — 1, xp — x, and
Crpo.h (@3 9k) = Dr(xk)-

For every a > 0, eventually
Di(z — a) < Dr(xk) < Di(x + a).
Pointwise convergence and continuity of Gy, followed by a | 0, prove

an7h($; 1919) — gg(:E)

. Averaging over the private pilot. For n > 2 and a pilot release vector r = (11,...,7m,) €
{0,1,2,3}™n, define

In(r) = ] computed from R; = r; by Algorithm 1.

Clipping ensures ¥, (r) € (0,1)? for every r. Define the pilot weights

mn 1+d7r§ T
wan(r) = [ ——5"
Pl e+ 3

By Definition 9, these weights are nonnegative and sum to one. Factorization of the
successive release kernels gives, whenever 0, 5, is interior,

Pr {UZLD,h < :L‘} = Z wn,h(r)cn,h(‘r? 19n(r))

en,h
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Indeed, the exact mean identity gives, for each fixed pilot,
N,
i -
USn = 37 D Gt () (55)-
Ny, =

We record the pilot concentration bound used in this averaging. Define

qd pd 1 1
E = f == n = )
0 1 Bn(0) = Lol T (e )?

— — >0, n=>2.
e +3 e+ 3 e "

For an interior parameter £, the means of the pilot indicators for categories 1 and 3 are

1+dqfo 1+dp§1
e+3 7 e+3

Each indicator has variance at most one, so independence and Chebyshev’s inequality give,

for k € {1,3} and b > 0,
1

mpb?’

f;r{lﬂk — Eetig| > 0} <
Frequency inversion scales the two coordinate errors by £y L and 61_1. If

dp + 0 < min{&, 1 — &, 61,1 — &1},

then an inverted coordinate within g of £ lies inside the clipping interval. Taking the
contrapositive coordinatewise and applying the union bound yields

Pr{|| — €]|cc > 0} < Bn(o), 0 — €lloe = 0 — .
gr{H {lloc = 0} < Bu(0) 16— £ kg%ﬁ}‘k &kl

Define, for n > 2,
Bn = m;1/47 Q?’L,h = QmaX {/B’I’H ”an»h - QHOO} ’

Ay = min{eo, 1—46y,04,1— 01} > 0.

and

Pilot divergence and local convergence imply
Bn—=0,  onn—0.

Eventually,
Bn<Ag/4, 5n<A9/4, ”‘9n,h_0Hoo<A9/4a

so the concentration bound applies at { = 0,, ;, with radius (. Its right-hand side becomes

1 1 1
Bn(ﬁn) = \/77 <€(2] + f%) — 0.

10n.n = Olloo < 4/ 116n.n = O] co-

60
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Hence
[9n(r) = Opnlloc < B = [[In(r) = Olloc < Onn-

The deterministic-row convergence is uniform over these shrinking pilot neighborhoods.
Explicitly, for every a > 0, eventually

[0 (r) = Ollo < 0nn == [Con(z;9n(r)) = Go(2)] < a.

If this implication failed, one could choose strictly increasing ny and pilot vectors ry such
that

|90, (rr) = Olloo < 0ngn — 0, |Cre (50, (x1)) — Go(2)| > @
This contradicts the deterministic-row limit.

Both distribution functions lie in [0,1]. Splitting the pilot average into the displayed
neighborhood and its complement therefore gives, eventually,

Z wn,h(r)cn,h(x; ﬁn(r)) - g@(x) <a+ Bn(ﬁn)

Letting n — oo, then a | 0, proves

ePr{UZZhS:r} — Go(x) (h € R?, z €R).
n,h

. The weak local limit. For an interior parameter &, the transcript law is a probability law:
it is a mixture of conditional transcript probability laws, with nonnegative input-path
weights satisfying

n 3 "
> [Tresi={D mi| =1
(jl,--.,jn)€{0,1,2,3}n =1 ]:0
This also holds at n = 0, with the empty-product convention.

For each fixed h, define a Borel probability law on R by

_ ‘Cen,h(UZ),h)7 0n7h c (O, 1)27
n,h N(0,V*(0,p,€)), Onn ¢ (0,1)2

The local parameter is eventually interior, so the preceding distribution-function limit ap-
plies to v, ;. Convergence at every point of the continuous Gaussian distribution function
implies weak convergence. Equivalently, for every bounded continuous f: R — R,

/ F () dv (1) — / £(w) N(0,V*(6, p, ) (u).

Eventually the left-hand side is Eq, ,[f (U?h)], proving the asserted common weak local

n
limit. Taking h = 0 gives the stated convergence at 6.

. Consistency of the empirical variance. The empirical variance is the quantity in Defini-
tion 11. Fix 6 > 0. Continuity of o2 at (6, 0) supplies Ryar > 0 such that

||19 - OHOO < Rvara CAS (07 1)2 = ‘02(9719) - V*(97p7 5)| < 5/2
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Set
Ovar = Min{ Ryar /2, Ag/4} > 0.

Eventually d,, < Ag/2, so

571 + Ovar < A@) I;I‘{”g— 9”00 > Qvar} < Bn(@var) — 0.

Condition on a pilot vector, and write its estimate as 1. Define the centered main-sample
moments

1 & 1
Cn=> Go(S), o= (S
N, 4 Ny, “
7j=1 7j=1
Translation invariance of empirical variance gives
/\* _— 72
Vi = Q‘Qn - Cn

Conditional independence, centering, and boundedness give

2 7\2

BalCs | Hn) = T < BED,
and — 4
Varg(?n | Hpy,) < (3\?) .

On a pilot with |02(6,9) — V*(8,p,€)| < §/2, the event [V* — V*(6,p,£)| > & implies
(2, —0%(8,9)] > 6/4 or , >5/4.
Chebyshev’s and Markov’s inequalities consequently bound its conditional probability by

o), (20

Na(@/42 " Na(o/2)
On the complementary pilots the conditional probability is at most one. Averaging gives,
eventually, B
P77~ V*(0.9.2)| > 6} < Bulows) + o
o ' M — n var Nn(6/4)2
(29)*
+ N,o(6/4) — 0.

. Uniform squared tails and regularity. Fix H > 0, and use the admissible perturbation set
of Definition 8. For sufficiently large n,

n
— < 2.
N, —

For every admissible A, condition on the pilot and denote the N,, centered corrections by

Zj=¢,  #(5)), 1<j <Ny

n,h»y
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They are conditionally independent and identically distributed, with mean zero and
Nn
- p _Vn

Define their conditional moments by
my = Egnyh[Zf | Hp, |, my = Een,h[zf | Hp,, -
Then B B
0<my < (20)%  0<my<(20)%

In the fourth-power expansion, terms having an index that occurs exactly once have zero
conditional expectation. The remaining terms give

4
o, | (.2 | |Hm,| = Nams+ 3N, (N, — 1)m3.

J=1

Since N, > 1,
4

Ny,
Bo,, | | No V2> 25| |Hm, | < 4(20)".
j=1

Thus, uniformly over the pilot and admissible h,

n

2
B, (U2 | ] <4 (5 ) (26" < 16(20)"

Averaging preserves this bound. For every integer M > 0, the pointwise inequality

u4

w1 {|u| > M} < el

u € R,

therefore yields

. P \2q (17 7P 16(29)*
0 <limsup sup K, , [(Un p) WUy pl > M}] < A2
n—00  heH, g (0) ' ’ 7 M

Letting M — oo proves the required uniform squared-tail convergence.

The Gaussian law
Lp = N(0,V*(0,p,¢))

is a probability law with

/u2 dLp(u) < oco.

Together with the common weak local limit and the squared-tail bound, this verifies the
regularity conditions in Definition 8.
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8. Standardizing the limiting distribution function. The reference-design argument gives

J*(0,p,e) >0, V*(0,p,e) >0, VV*(0,p,e) > 0.

Define, for each sample size,
Uno
T, = > .
VV*(0,p,¢)

Since 0,0 = 0, positivity of the denominator gives, for every = € R,

(T, <z} = {UZjO < x\/V*(H,p,e)}.

The Gaussian scaling identity is

N(O,V*(0,p,9)) (=00, 2/V¥(0,p,2)]) = ®(a).

Applying the local distribution-function limit at this threshold proves

IZr{Tn <z} — O(x) (r € R).

9. Transfer to the Wald pivot. First, consistency also controls non-strict deviation events.
For every b > 0,

{[V* = V*(0,p,e)| 2 b} C{|V* = V*(0.p, )| > b/2},

and hence

f;r{u?* —V*(0,p,e)| = b} —> 0.

The normal distribution function is continuous and strictly increasing, with limits zero
and one at the two ends of the real line. The critical-value definition thus gives

(I)<217'y/2) =1- 7/2
Normal symmetry gives ®(0) = 1/2. Since 1 — /2 > 1/2,

Zl—ny/2 > 0.

Define the estimation error and fallback pivot, for n > 1, by

0, V*=0, A, =0,
ATTL:?*_T7 W, = 2177/24-1, V=0, AT,TL 7&07
VA NVE V> 0.
The empirical variance is nonnegative on every transcript, since it is a nonnegative multiple
of a sum of squares. When it is positive, ordinary square-root algebra gives

Wol <21 pp = [Arnl < 2100/ V0.

When it is zero, both events hold precisely when A;, = 0, by the two fallback branches.
Thus the equivalence holds on every transcript.
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We show that W,, — T,, converges to zero in probability. The standardized distribution-
function limit first gives tightness. Explicitly, for any n > 0, define

Neail = min{n/8,1/8}.

Choose Ryjgnt > 0 so that the standard normal probabilities of (—oo, —Ryigne] and
[Riight, 00) are each at most 7. Distribution-function convergence gives weak conver-
gence of T,, and the two endpoints have zero normal mass. Consequently,

PeT{Tn ¢ [—Riight, Riight|} — 1 — @(Riight) + P(—Reight) < 27ait < 7
Taking
Miight = Ryignt + 1
therefore gives, eventually,

laer{Mtight < |Tn|} <.

Now fix 6 > 0 and n > 0, and choose such a positive Mj;g,; With tail probability eventually

below 77/2. Define
N
scale \/ﬂ )

This function is continuous at V*(,p, ), where it equals one. Choose gscale,0 > 0 so that

u > 0.

u > Oa |u - V*(97p75)| < Oscale,0 — ‘gscale(u) - 1‘ < 5/Mtighta

and set
Oscale = min{@scale,O/Qa V*(97p7 5)/2} > 0.
On the event

~

|V>|< - V*(97P75)| < QOscales |Tn| < Mtighta

the estimated variance is positive and

~ ~

Wi = Tngscate (V") (Wi, — Tn| < Miight|@scate (V") — 1| < 0.
It follows that
Pr{|Wp = Tn| > 3} < Pr{{V" = V*(0,0,)| > 0scare}
+ };T{|Tn\ > Migni} <1

eventually. Thus this deviation probability tends to zero.

For every z € R and § > 0,
f;r{Tn <x—0}— f;r{]Wn —Tnl >0} < f;r{Wn < x}
< };r{Tn <z+0}+ POr{|Wn —T,| >}

Taking limits and then letting 6 | 0 proves convergence of the pivot distribution functions
to ®. The closed interval [—z;_, /25 %1 /2] has zero normal boundary mass, so

Per{|W7’L| < Zl—'y/Q} — N(Ov 1)([_21—7/27 Zl—'y/Q])'

The event equivalence transfers this limit to the stated Wald event.
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10. Privacy at every sample size and history. The randomized-response probabilities in Defi-

11.

nition 9 are normalized, and for every pair of private records and every reported category,
Qrr(k | zj) < e Qrr(k [ z5).

Summing over an output event proves the pilot privacy inequality.

At any main stage, including at an unattainable history, the history-based parameter
estimate clips both coordinates to

(00,1 —0,) C(0,1),  0<6,=(mu,+2)"" <1/2.

The selected weights are therefore feasible. For every pattern S,

Qay (S | 25) = apsbs(d), D Qay(S| ) =1,
S

and
o,sbs(j) < e“ay sbs(j').

This inequality also holds for zero weights. Summing over patterns proves privacy for every
measurable main-release event. At each fixed history, the same selected channel is used
on the two compared private records. The two stage cases therefore verify the Markov
property and the all-history inequality in Assumption 9. At n = 0, the stage conditions
are vacuous.

FEzact pilot-adapted unbiasedness. Fix n > 2. Factorization gives, for a pilot vector r and
a main pattern vector s = (sg,...,sy,) € SV,

N,
Pr{Hm, =1, (Sm,+1,- -+, 50) =8} = wno(r) 1T wo,0,00(59)-
j=1

Transcripts with a release type incompatible with its stage have zero mass.

For each fixed pilot, product normalization and the exact correction mean give

Nn

1
> wo,0,(r)(55) | § ¢ Onlr) + N > bo,y(s;) —c'O
seSNn \j=1 " =1
T Nn T T
=c O,(r) + V€ (0 —V,(r)) —c 6=0.

Multiplication by wy o(r) shows that the integral of 7 — 7 over every pilot-prefix cell is
zero. A prefix incompatible with the pilot release type has zero mass, so its cell integral is
also zero.

A function f satisfying the statement is constant on each such cell. Summing the zero cell
integrals, each multiplied by its corresponding value of f, gives

Eo[(7* —7)f] = 0.

The transcript space is finite and the estimator and f are real-valued, so their product is
integrable under the transcript probability law.
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12. FEwaluation of the limiting coverage. Normal symmetry and the critical-value identity give
D(—21_yy2) =1 = P(21_y/2) = 7/2.
The standard normal law has zero mass at the interval endpoints. Hence
N(0,1)([—21-/2, 21-7/2]) = P(21-/2) = P(—21-p2) =1 — 1.

Substitution into the Wald-event limit proves

I;r {|?* -7/ < 217/2\/17*/71} — 1 -,

completing all the asserted conclusions.

O]

Proof of Theorem 4. 1. Use the record and pattern indexing of Definition 3. For every S € S,
define

bS,j =14+ (66 — 1)1{j65}7 jE {0, 1,2,3},
bs := (bso,bs.1,b5.2,b53) ",

£ (1— p)(l{les} - 1{065}))
= —1 ,
gs = (&~ 1) < P(1gzesy — Li2esy)

3
hs(0) ==Y wobsy,  v(t):=(tt+1)", teR.
=0

The record probabilities are
(70,0, 70,1, 70,2, T0,3) = ((1 = p)(1 = o), (1 = p)po, p(1 — 1), ppaa).-
The interior hypotheses make each probability positive, and bg; > 1. Consequently,

hs(0) >0 (S e€s).

Write
A = {ﬁGR‘S:Bs >0, Zﬂsbszl}, 1:=(1,1,1,1)7,
Ses
_ (gdv(®)? _
fs(t) == hs(0) Fy(B,t) = gsﬂsfs(t)y
E(t) :== sup Fy(B,1t), teR.
BEA:

By Theorem 1, there is t* € R such that

E(t") = inf B(t) = J*(0,p,2).
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2. We first obtain a weight vector attaining the profiled optimum. The complementary pat-
terns S = {0} and S14 = {1, 2,3} give the feasible vector

abase . (ef+1)71 Se {5'1,514}7 Z e bs, +bs, _ 4
0, otherwise, Scs e +1

Thus A. is nonempty. It is closed, since its constraints are finitely many continuous
equalities and inequalities. Moreover, for every g € A. and S € S,

0<Bs< Y Br<) Prbro=1.

TeS TeS
Hence A; is compact.

Define the profiled objective on this set by
®(S) := inf Fy(B,t .
(ﬁ) gg]R 0(57 )v /8 € AE
Nonnegativity of the weights and positivity of the denominators give
0 < B(8) < Fy(5,0) < .

For each fixed ¢, Fy(-,t) is continuous. Its infimum over ¢ is therefore upper semicontin-
uous. The maximum of ¢ on the nonempty compact feasible set is attained. Using the
optimized value in Definition 5, choose a°P' € A, with

O(a") = J*(0,p,¢).

In particular,
J*(0,p,e) < Fp(a®®',t)  (t€R).

3. Continuity and compactness also supply a maximizer at the fixed coordinate t*: choose

a®™ € argmax Fy(B,t%).
BEA:

Then
E(t*) — Fo(aenv’t*)’

and the preceding lower bound yields
J*(0,p,e) < Fp(a®P', t*) < Fp(a®™,t*) = E(t*) = J*(0,p,¢).
Therefore
Fp(a®P, t*) = J*(0,p,¢), Fp(B,t°) < Fp(a®t*) (B € A.).
4. Define, for S € S, t € R, and § € RS,

2(g5v(t))(gs,0 + gs.1)

fs(t) = 7 (0) ,
Dg(t) =Y _ Bsfs(t),
ses
L (g9s0 + 93,1)2
Cs = %ﬂs hs(0)
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Expanding each square gives the identity
Fy(B,t +X) — F(B,t) = ADg(t) + A°Cs (. A €R).
The preceding step shows that t* minimizes Fy(a°Pt, ). If Dqopt(t*) # 0, take

Daopt (t*)
Astat 1= — =~
2(|Clyere| + 1)

The quadratic identity then gives

0 < Fp(a®" t* + Astat) — Fp(a®Pt, %)
Daopt (t*)2

= m [Caopt — 2(‘Caopt‘ + 1)] < O’

where the strict inequality uses Cpopt < |Cpopt|. This contradiction proves

Daopt (t*) — 0

. For every real weight vector, define its indexed support by

supp(B) :={S€S:Bs#0}, BERS

Consider
W = {B S "46 : Dﬁ(t*) = Daopt(t*), Fg(ﬁ,t*) = Fa(aopt’t*)} .

This set contains a®P'. Choose a member of minimum support cardinality:

P € arg min | supp(S)], Ksp := supp(a®).
BeEW

Such a choice exists because support cardinalities are nonnegative integers. By construc-
tion,

DaSp(t*) = 07 F@(aspat*) = J*(O,p,a),

and
Fp(B,1°) < Fp(a™,t*) (B € Aq).

Suppose that |KCgp| > 5. The more than five columns

bS 5
: e R, S € Ksp,
(fS(t*)> P

are linearly dependent. Extending their dependence coefficients by zero outside Kgp, gives

A= (Ag)ses €ERS\ {0}, As=0 (S¢Ksy),
Z Asbg =0, Z Asfg(t*) = 0.

Ses Ses
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6. The objective moment of this direction also vanishes. To see this, define

1, aSSp =0,
dg := oy 4 := mindg.
S Sp
Ayl 10 @5 >0 oes

Each §g is positive. Since S is finite and nonempty, and Ag = 0 wherever azp =0,
5 >0, §Ag] <ad (Se€8).
Thus both perturbations are feasible:

a®P £ A >0, > (aF +5Ag)bg=1.
Ses
Their objective values satisfy
Fy(a™ £ 0A, ) = Fy(a™®, t*) £6 Y Agfs(t*) < Fy(a™, t").
SesS
Using both signs and § > 0 proves

> Asfs(t*) =0.

Ses

7. We now move to a boundary point with smaller support. Choose Spivot € S with Ag ;. #
0, and define

1 Ag . >0
o= prver ’ ATV = 0Ag, Ky :={5e€S8:AF" >0}
{_1, As. . <, s s + =1 s ¥

pivot

Then K, is nonempty. Define

Sp

— 3 bdry ._ sp mov
Abdry 1= B R >0, agi=ag = AayAgT

For S € K, the defining minimum gives
Abdry AG %Y < azp.

For S ¢ K:+,
agdry > ad > 0.

Hence oPdY > 0. Choose an index attaining the minimum, so that

sp
Yt
Shit € Ky, Abdry = Amov
Shit
sp

The support condition on A implies ag >0, whereas

bdry
ag = = 0.
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Coordinates outside K, remain zero. Consequently,

supp(a”®™) C supp(a™P).

The three vanishing moments established above give

bdr
Z Qg Ybg =1,
SesS

Dabdry (t*) == Dasp (t*) - 0’
Fy(a"™,t*) = Fp(a™, ) = J*(,p,¢).

Thus oPdY € W, contradicting the minimum-support choice. We conclude that

| supp(a™)| <5.

. Nonnegative weights and positive denominators imply

+ 2
Comn = 30 (95,0 + gs,1)

Ses

hs(0)

Since Dgsp (t*) = 0, the quadratic identity yields
Fy(aP t) — Fy(a®P,t*) = (t —t*)?Cos» >0 (t €R).
Therefore t* is a global minimizer, including when the quadratic coefficient is zero, and

: sp _ Sp gx\ _ 7%
tlél]]ng(a ,t)—Fg(CY 7t)_'] (9,]),5).

. Finally, set
a:=a’P Sout ' ={5 €S : (PyQa){S}) # 0}.

For these feasible weights, the staircase construction gives
3
Qu({S} | zj) = asbs;,  (PsQa)({S}) =D mjasbs,.
j=0

In particular,
as=0 = Qu{S}|ay)=0foreveryj = (PyQu)({S})=0.

Thus
Sout - Supp(a)v K(Qa) = |Sout‘ < ‘SuPp(a” < O.

Together with feasibility and the profiled equality from the preceding step, this proves the
claim.
O
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Proof of Theorem 5. 1. Certificate coordinates and profiling equations. Let K5 be the active-
pattern set and let U/ be the interior parameter domain:

Ks = {S3,54, 5, S8, 50}, U =(0,1)* x (0,00).
For € = (p7 ,LLO,Ml,@) € u7 set
9(5) = (MOaMI)T7 q = 1 — D Te = 687 dE =Te — 1.

Use the pattern masses, gradients, profiling directions, and projected scores from Lemma 1.
Write their dependence on & explicitly as

(9s(&) Tv())?

_ 95(§)Tu(t)
hs(§) '

hs(€) = hs(0(€)),  gs(€) = Vohs(0(€)),  [fs(&t) = hs(€)

pS(gvt)

Here p, € are fixed in the gradient. In particular,

o(t) = (tJtr 1) . Cprof = G) . Fylayt) =D asfs(é 1),

SeS
Index the four records by xg, 1, z2,x3. Their probabilities, in this order, are

(70,0, ™0,1, 79,2, T0,3) = (q(1 — po), o, p(1 — p1), ppa)-

The pattern enumeration is specified by

T € Sp L%le (mod2), 0<j<3 1<m<Il4.

Define the ray vectors and ray matrix by

re, x; €8,

1, z;¢8, B = (bs,(€),- -, bsy,(€)).

(bs(e)); = {

All record probabilities and ray coordinates are positive, so
3
hs(§) =) m;(bs()); > 0.
j=0

The stationarity, dual, and score conditions described in Definition 13 enter the following
full certificate definition. A point & € R?* belongs to R if and only if ¢ € I and there exist
a € R t € R, and n € R?* satisfying
a >0, B.a=1, as >0 (S € Ks), as =0 (S ¢ Ks),
8tF9(a,t) = 0,
bs(e)'n = fs(&:t) (S €Ks),
fs(&t) <bs()'n (S ¢ Ks),
pS(£7t) #PT(fat) (57T6K57 S#T)
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The derivative appearing here is

(f)T’U(t)) (gS(g)Teprof)

O Fp(a,t) = 22(15 (95

S hs(§)
The five active columns of the ray matrix are
re 1 1 1 r
e 1o 101
Belie, = 1 r. 7= 1 1]’

1 1 1 ro r

with columns ordered as S3,.S4, Sg, Sg,S9. Subtracting consecutive normalization equa-
tions, and using r. — 1 > 0, gives

ag, = s, = Sy, s, = QSy, (re +2)asy + (re + Dag, = 1.

Thus every feasible vector supported within K5 has the form

u/(re + 1), S € {Se6, 59},
ag(a): (l—u)/(Tg—i-Q), S e {33,54,58}, 0<u<l.
0, S ¢ Ks,

Conversely, the displayed matrix verifies feasibility of this vector. Its five active weights
are positive precisely when 0 < u < 1.

Define the two normalized constituent objectives and their coefficients by

_ f56(£7t) +f59(£7t)

Dpin(&,t) = o ’
(e, t) = L&D F ff(f;) (D)

d? 1 1
abin(é.) = re + 1 <h56(§) + h59(€)> ’

_ dZp? 1 1
ater(g) - re + 2 <h5'4(§) * th(&)) ‘

Both coefficients are positive throughout U. The active gradients are

0 deq 0
9s; =0, gs, = —d.p)’ 9Ss = —d.p)’ 9Sg = deop)’ 9Sg = —YSs-

Consequently,

(I)bin(gv t) = abin(&){p - (1 - 2p)t}2a
(I)ter(g)t) = ater(f)(t + 1)27
Fp(a*,t) = u®pin(&,t) + (1 — u)Peer (€, 1).

The binary rays sum to (r. + 1)1, and the ternary rays sum to (r. + 2)1. Averaging the
active dual equalities over these two families therefore yields

3

(I)bin(ga t) = Z nj = (I)ter(gy t)'

Jj=0
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Finally, the certificate stationarity equation becomes

w0y Prin (&, 1) + (1 — u) 0y Prer (€, 1) = 0.
. Continuous continuation and openness. Fix
§o = (Po, 0,05 H1,05E0) € R

and a certificate (aw,to,7o). Define, for £ € U,

ater(é-)

Sloc(é) B abin(f) '

The constituent equality implies

{Po = (1= 2po)to}? = {s10c(E0) (to + 1)}

Splitting equality of squares gives a sign o € {—1,1} such that
Do — (1 - 2po)to = 0'5100(50)(750 + 1)

Its rearrangement is
{1 —2po + 0'5100(50)}750 = Po — 0'3100(60)‘

If the coeflicient on the left were zero, the right side would also be zero, giving p, = 1.
Thus, on a neighborhood where its denominator is nonzero, define

B p— Usloc(£>
to(€) = 7 2p + 0510¢(€)

This function is continuous at &, equals t, there, and satisfies
(Dbin(ga to(&)) = (I)ter(g, ta(g))'

At the original certificate,

atq)ter(fm to) = 2ater(€o)(to + 1) 75 0.

Indeed, vanishing would give t, = —1; the constituent equality would then give

abin(fo)(l - po)2 = 0,

contrary to p, < 1. If the two constituent derivatives were equal, stationarity would
make this common derivative zero. Their difference is therefore nonzero, and stationarity
uniquely determines the mixture coordinate:

N atq)ter(fm to)
6tq)bin (50; to) - 8t(I)ter (607 to) .

On a neighborhood where the derivative difference remains nonzero, set

_ atq)ter(fa ta (5))
8tq)bin(§a ta(g)) - 8t(1)ter(§7 ta(f)) '

Uo = (TEO + 1)a0756 =

ug(§) =
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It is continuous at &, equals u, there, and remains in (0, 1) after shrinking the neighbor-
hood. These arguments also apply when p, = 1/2.

We next continue the dual certificate while preserving its value at the original point. Define

re re 11 fs3(&:ts(£))
11 e 1 f54(&,t5(8))
D, = c ) = 4
€ 1 re To 1 .fact (f) fSe( (5))
11 1 r fss(&,t5(8))
For € > 0, an explicit right inverse is
re +1 re +1 _i _#
d-(r: +2) de(re 1—!— 2) 1al5 do(r: + 2)
0 —— — 0
NL — d. d-
e 1 re +1 0 I
de(re +2)  de(re +2) de(re + 2)
1 1 o _Tetl
de(re + 2) de(re + 2) de(re + 2)
Direct multiplication gives
D:N. =1dy.
Set
No = Ng.,.

At &, the matrix D, N, is the identity. Its determinant remains nonzero nearby. On that
neighborhood define

(f) = 1o + No ( ) (fact(f) - 6770)-

Matrix inversion is continuous there. The original active equalities make the parenthesized
residual zero at &, and multiplication by D. gives

77(50) = To, DE”(E) = fact(g)'
Thus the four active equalities indexed by Ss, Sy, Sg, Sg continue.

The fifth equality follows from the constituent equality. Indeed,

an—i—b bT17—|—b 17—|—b58
re +1 e + 2

)

because both sides equal 177. Subtracting this identity from ®pi,(€,t5) = Pier(&,to),
using the four continued equalities, gives

bs, (€) 'n(€) = fs, (&, 1o (£)).

All pattern masses stay positive nearby. Hence the finitely many information functions,
projected scores, and dual-ray values are continuous at &,. The strict inactive slacks and
nonzero score differences therefore persist simultaneously:

Fs(&ta(£)) < bs(e) 'n(€) (S & Ks),
ps(&,ts(8)) # pr(€,ts(§)) (S, T € K5, S#T).
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The strict interior inequalities, the branch denominator, and the derivative difference like-
wise persist. For every point in the resulting neighborhood, choose

a(§) = a*O(c).

The normalization calculation gives feasibility and five positive weights, while the defining
formula for u, gives

O Fy(e) ((€),t5(€)) = 0.

Together with the continued dual equalities, strict slacks, and score separation, these are
all the certificate conditions. Every point of Rs consequently has a neighborhood in R*
contained in R, proving openness.

. The centered certificate and nonemptiness. Fix 0 < p < 1/2, and define

b= (13) o) = (p.1/2.1/2.10g3),

8p?
Scen M7 Deen =1 —2p + Scen,
D — Scen Scen
teen = y A n — )
“ Deen o Deen
2 2
Seen(1—p J.
Jcen - Cen(Dgen ) 9 ncen - ‘Zn (_].; _17 3) S)T
The identity
5(1 4 p)sze, = 87
and 0 < p < 1/2 give
P < Scen < 2p, Deen > 0, 0 < Aeen < 1, teen < 0.
Set
Qcen = > (log 3).
Thus

)\cen 1—- >\cen

4 Qcen,S3 = Olcen,Sy = Qcen,Sg —

and all other weights vanish. Its row sums are

Qcen,Sg = Olcen,Sg =

1- >\cen )\cen
) 4 =1
) + 4 ’

so it is feasible and has precisely the five stated positive weights.

At these parameters the constituent objectives reduce to

Cpin(een(0),1) = {p = (1= 2p)t}%, Prer(Ecen(D),t) = sien(t + 1)%
Define the positive score magnitudes

Scenq 2p(tcen + 1)
in=p—(1—2p)t = , =
Pb p ( p) cen Deen Pter 1+p




Direct rearrangement gives

q
teen + 1= D SCen(tcen + 1) = Pbin; Jeen = pl%in > 0.
cen

Consequently,

atFecen (acona tcen) = _2)\ccn(1 - 2p)pbin + 2(1 - )\ccn)sccnpbin
= 0.

For completeness, the information and dual calculations over all fourteen patterns are

patterns bg(log 3)T7]C€n/<]cen fS(gcen(p)y tcen)/Jcen
g g 12 _A%en
b (2_p)Jcen
S3 0 0
S4, 58 5/2 5/2
2 teen)?
S5, 510 2 2p+ teen)”
JCQI]
Se, Sy 2 2
5(1+p)
2 _~ -7
S7,511 3/ 2G-p)
S12 4 0
4q2t2
S ’S 7/2 1 cen
13,214 / (2 +p)Jcen

This table follows by inserting the displayed record probabilities and binary-mask enumer-
ation into hg, gs, and b:grncen. For example, for Sy = {x2},

hs,(§cen(p)) = 1+ p, 954 (&een(p)) = (0, _QP)Tv

SO
4p(teen +1)2 5
fS’4(§Cen(p)atcen) = (:lce_’—np) = §Jcen7
and its ray gives the same dual value.

We verify strictness in the five inactive families. First,

4
5sgen < 8102 =  Scen < Ep

Together with p < Scen, this yields

8 3
8(10 - scen)2 < §p2 < 5]72 < (2 *p)szen'

Multiplying by ¢%/D?2,, > 0 and dividing by 2(2 — p) proves

cen

4782,

— <
2—p

1
§Jcena

the strict slack for Sy, 5.
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Next,
DCGH

chen

Dcen

P+ teen = ) 0 <Pp+tieen < = Pbin-

Squaring proves

2(p + teen)” < 2Jecen;
which handles S5, S1g.
For S7, S11, the same square identity gives

8p?(4 — 8p)

> 0.

Using teen + 1 = q/Deen, this is exactly

4p2(tcen + 1)2
3—p

N W

< Jcen-

For Sy, strictness is 0 < 4Jce,. Finally,
8(]? - SCBH)2 < (2 - p)szen < 7(2 + p)sgen

gives
4¢%t2 7
q cen < 7jcen’
24+p 2

as required for Si3, S14.

The active projected scores, in the order Ss, Sy, Sg, Ss, Sg, are

(07 —Pter, —Pbins Pter; pbin)-

Both magnitudes are positive, and

prer \” 5
( ter> - S
Phbin 2(1 + p)
Hence all five scores are distinct: the comparisons between positive magnitudes are strict,

and the remaining comparisons follow from their signs. Reversing the order of a pair gives
the reverse comparison.

We have verified feasibility, positive active weights, stationarity, all active dual equalities,
all strict inactive slacks, and score separation. Therefore

écen(p) €Rs5 (0<p< 1/2)
Taking p = 1/4 proves that R5 is nonempty.

. Centered optimality and uniqueness. Stationarity and the nonnegative quadratic coeffi-
cients give
Fecen (acen; t) - F0cen (acena tcen)
= {Xcen(1 = 2p)* + (1 = Acen)5en } (£ = teen)® > 0.
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Its value at teen is Jeen. For every feasible 3, nonnegativity of its weights and the dual
bounds give
lnf F‘gcen (ﬁ7 t) S Fecen (/87 tcen)

teR
< Z 5Sb5(10g 3)T77cen
S

= (Blog?)ﬁ)—rncen = 1T770en = Jeen-

The infima here are bounded below by zero and are taken over nonempty sets. The feasible
vector Qen reaches the upper bound, so the optimization in Definition 5 yields

J*(9C8n7 D, log 3) = Jeen = H;:lf Fecen (acena t)‘

Suppose a feasible § has this optimized profile. Every inequality in the preceding bound
is then an equality. In particular,

Z 6S{bS(lOg 3)Tncen - fS(gcen(p)a tcen)} =0.
S

Fach summand is nonnegative, and every inactive slack is strictly positive. Thus

Bs=0  (S¢Ks).

Also,
Fecen (B’ tcen) = Jcerl S F@cen (ﬁv t) (t € R):

so differentiation of this quadratic at its minimum gives
8tF96Cn (67 tcen) =0.

The row constraints already show that

1 —48s,

553 = 554 = ﬁSg = 5 ’ /BSQ = 656'

To solve the remaining stationarity equation, define its reduced coeflicient

Ceen = 105(:enp2 + 5ScenD — 9Scen — 8]?2.

Substitute these row coordinates into the displayed derivative formula, use tcen = (p —
Scen)/ Deen, and clear the positive denominators. The resulting equation is

(p — 1) (CeenBss + 2p*) = 0.

Since p < 1/2, it follows that
Ccenﬁse = _2p2-

The square identity for scey further gives

CeenScen = 5(2p - 1)(1 + p)Sgen - 8p230en
= —8p®Deen < 0.
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Thus Ceen # 0, and
Ceen (4Dcen556) = _8p2Dcen = UcenScen-

Cancellation proves

S
556 === = Olcen,Sg -
4D cen

The row-coordinate identities determine the other four active weights, and both vectors
vanish elsewhere. Hence

/3 = Olcen,

proving the centered uniqueness assertion.

. Attainment, refinement, and the centered cardinality bound. We first give the directional
inequality used for attaining channels. For every £ € U, define the singleton design

asgl _ 1/(7‘5 + 3), S e {Sl, S9, 54, Sg},
s 0, otherwise.

These four patterns are the four singleton subsets. Their rays sum to (r. + 3)1, proving
feasibility. Its objective is a quadratic with nonnegative terms, and in particular

F ( sgl t) > d?QQ t2 F ( sgl t) > d2p2 (t + 1)2
« _— « _— .
= e 1 3)hs, (€) O = (s 1 3)hs, (€)

Both coefficients are positive. This quadratic has a minimizer, and a zero minimum would
force both t =0 and t + 1 = 0. Therefore

0< iItIng(OéSgl,t) < J*(97p7 6)7

where the final comparison is supplied by the optimization in Definition 5.

For a stationary private channel (), write
Pq = RQ, VQ:ZQ(xjv'))

and define its output score by

VoldPq/dvg}(2) _—
so(2) = 4 {dPo/dvg}(z) @ (PFe/dai(z) >0,

0, {dPg/dvg}(z) = 0.

The score representation of the information matrix in Lemma 1 gives, with Ig = Ip(Q),

lo= [ so(z)s0(2) dPa(e),  vlilgua = [(0lisa(2)PdPo(z) 20 (v € B,

Thus I is positive semidefinite.

Let V(I) denote the extended contrast variance:

ma inf ¢ g1, 0p, ¢ € range(I), _
V(I) = X{{U501€R2:1vsolc} sol } ge(I) c— ( 1) .
+o0, ¢ ¢ range(I),
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If ) attains the variance in the statement, its variance is finite, so there is a vector vy, € R?
satisfying

Igvso = c.
Define

T T
Vool =€ Ug0] = UsollQUsol > 0.

To justify strict positivity, zero quadratic value for a positive semidefinite matrix implies
Igvse = 0, contradicting ¢ # 0. Any other solution has the same contrast pairing, since

/ T

_ r_ T roo_ T
Istol - - C Vg0 = USOIIQUSOI = Ugo1C = Vsol-

Consequently attainment and positivity of J* imply

1

‘/50] = V(IQ) = V*(07p7€) = W

Here both values are positive, so the nonnegative-part convention preserves their real
values.

For arbitrary ¢ € R, define the residual vector
VUres = Viol¥(t) — Vsol-
Since ¢ v(t) = 1, positive semidefiniteness gives
0< vrTeSIeres

= V2(t) Igo(t) — Viar

SO.

Dividing by Vi, > 0 and substituting its value proves

J*(0,p,e) <o) Igu(t)  (t€R).

Return to the centered parameters and an attaining (). Use the constant privacy sequence
en, = log 3; it satisfies Assumption 8. The centered parameters also satisfy Assumptions 6
and 7. By Lemma 1, there are feasible weights 5 and a probability kernel K such that

Q=KoQp,  Ip.,(B) — Ip..(Q) = 0.
For every t, the directional lower bound and this matrix order imply
Jeen < () oo (Q)0(t) < 0(t) g, (B)0(t) = Fpee, (B, ).
The centered dual bound supplies the reverse inequality at t..,. Hence
Fpen (B teen) = Jeen-

Equality in the strict dual bound forces 5 to vanish outside K5. The preceding inequality
for every t makes ten, a minimizer for 3, so its derivative there is zero. The supported
stationary calculation above therefore gives

B = Qcen, Bs >0 (S €Ks).
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Moreover, the directional inequalities at fcen give

U(tcen)TIHCen(ﬁ)U(tcen> = U(tcen)TIGCEH (Q)U(tcen> = Jeen-

The score-equality conclusion of Lemma 1 now applies. If two distinct active conditional
output measures were not mutually singular, their projected scores would agree. The
centered score calculation proves that they differ. Thus, writing Kg = K (S, ),

Kg 1 Kp (S,T€K5, S#T)

We spell out how these five singular probability measures give the cardinality bound. Eval-
uations of output-space measures on arbitrary subsets use their outer-measure extensions.
For any probability measure Py, on Z, define

Pout(A) = inf{Pou(FE) : AC E C Z, E measurable}, ACZ.

out

We also write Pqyt (A) for this extension; it agrees with the original measure on measurable
sets. In particular, singleton evaluations of Kg and Pg below use this convention, as does
the output cardinality:

“(Q) = {#{z € Z:Py'(z)) 0}, Z fiite
+0o0, Z infinite.

These extensions are monotone and finitely subadditive. Absolute continuity transfers to
their evaluations on arbitrary sets: a set of outer measure zero is contained in a measurable
null set, obtained by intersecting measurable supersets whose masses tend to zero; the
dominated measure also vanishes on that measurable null set and hence on the original
set.

For every measurable output event A, factorization and the positive record probability
m0 > 0 give

Bs(bs(e))oKs(A) < Q(xo, A), 79,00 (z0, A) < Pg(A).

The coefficients on the left are positive for active S. Therefore
Kg < Q(xp,) < Po (S € Ks).

Suppose first that the output space Z is finite. For each S € K5, choose a point zg € Z
such that

Ks({ZS}) > 0.

Such a point exists because otherwise finite subadditivity would give

1=Ks(Z)= KS(U {z}> <> Ks({z}) =0.

2€Z z2€Z

This contradiction also covers an empty output space, with the sum interpreted as zero.
Absolute continuity then gives

Po({zs}) >0 (S €Ks),
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since a zero output-law mass would force Kg({zs}) = 0.

To prove that the chosen points are distinct, fix distinct S, T € K5. Mutual singularity
supplies a measurable set Egr C Z with

Ks(Esr) =0, Kr(Z\ Esr)=0.
Suppose zg = zr. If zg € Eg 7, measure monotonicity gives
0< Ks({zs}) < Kg(Esr)=0.
If zg ¢ Egr, then 270 € Z \ Egr, and
0< Kr({zr}) < Kv(Z\ Esr) = 0.

Both cases are contradictory. Thus the five selected points are distinct and have positive
output-law mass, proving

5= |Ks| =#{25:5 € s} <#{z€Z:Po({z}) # 0} = k(Q).

For an infinite output space, the stated convention gives x(Q) = +o0o, and the same bound
follows.

. Ezchange of the treatment labels. Suppose 1/2 < p < 1 and put ¢ =1 — p. Then
0<qg<1/2, (q,1/2,1/2,l0g3) € R5.

Define the input exchange, its action on patterns and weights, and the coordinate-exchange
matrix by
s(zo) = z2, s(z1) =23, s(v2) =wo, s(x3) =21,

S = {sx:x €S}, ag’ = agg, H—<(1) (1)>

Both exchanges are involutions. The ray identity
(bss(€)); = bs(€)s(j)
shows, by reindexing the normalization sums, that
ac A, — oVedAd..
On the centered slice, exchanging the record probabilities gives

hss (gcen(p)) = hS(Scen(Q))y 9sS (gcen(p)) = HgS(fcen(Q))-

Since
Mo(t) = —v(—1—1),

the information contributions satisfy

fsS(gcen(p)at) = fS(gcen(Q)7 —-1- t)'
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Reindexing the sum and using the bijection ¢ — —1 — ¢ consequently gives

h}f g O‘?S'WfS(gcen(p)v t) = iIgf g O‘SfS(gcen(Q)v t)'

The exchange is also a bijection of feasible weights. Taking the optimized profiles on both
sides proves

J* (acenapa IOg 3) =J* (ecena q, IOg 3)7 V*(chn,l), 1Og 3) = V*(ecen, q, 1Og 3)

Choose the centered optimizer at ¢ and exchange its weights. This produces a feasible
optimizer at p with support

sKs = {55 1S e IC5}.

If another feasible vector [ is optimal at p, then 8%V is optimal at q. Centered uniqueness
gives
B = acen(q).

Applying the involution again proves

ﬂ = acen(Q)SW7

the claimed uniqueness at the original assignment probability.

For the channel assertion, define

Q™ (z, A) = Q(sx, A).

This is a probability kernel and satisfies the same privacy inequalities as @), since those in-
equalities hold for every input pair. In the next identities, quantities for Q°V are evaluated
at assignment probability ¢, and those for () at p. Reindexing the four record probabilities
gives equality of the output laws; reindexing their derivatives exchanges the two parameter
coordinates. Therefore

Pecen QSW = chen Q7 Iecen (st) = Hlacen (Q)H

The contrast variance is preserved by this matrix exchange. Indeed, Ilc = —¢, and for
every Vgl € R2,

Tvg = ¢ <= () (—TIlvg) = ¢, cT(—Hvsol) = ¢ vy

Thus the solution-value sets coincide; if they are empty, both contrast variances equal +oc.
In either case,
V(ILITI) = V(I).

An attaining ) at p consequently gives an attaining Q¥ at ¢. The centered bound yields
k(Q%) > 5. Equality of their output laws, on the same output space, gives

R(Q™) = K(Q),

and hence the desired bound at p.
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7. Uniqueness for a general five-pattern certificate. Fix & = (p, po, p1,€) € Rs, put 0 =
0(¢), and choose a certificate (ap,to,n). For any feasible weight vector, its objective is
nonnegative. For the certificate vector, expansion of the quadratic gives

Fy(ap,t) — Fyp(aw, to) = (t — to)0rFp(ao, to)

gs €prof
t—t() ZOLOS g))ro)

>0

9

where stationarity makes the linear term zero. The active equalities, the vanishing inactive
weights, and normalization give

Fy(aw, to) Zao sbs(e) =" ;.

For every feasible S,

inf Fy(8,t) < Fo(B,t0) < Bsbs(e) =Y.

S 7=0

The certificate vector attains this upper bound. Hence

J*(0,p,¢) = iItlfFe(Oéo,t) = Fy(ao, o) = Z(:)Uj-
=

Moreover, equality of another feasible profile with J* forces equality in the dual bound
and therefore

Bs=0  (5¢Ks5),
by the same nonnegative slack-sum argument.

The constituent coeflicients are positive, and the active dual equalities give
apin(E){p — (1 = 2p)to}* = arex () (to + 1)%.
As already derived, tg = —1 would force p = 1, so
Oy Pier (€, t0) # 0.
Define the certificate mixture coordinate by
up = (re + 1), 54

The normalization and stationarity calculations give

at (I)ter (Ea tO)

8t(1)bin(§, tO) — 8t(1)ter(£, to)’ 8t(1)bin(£7 tO) - at(pter(éa tO) 7é 0

Uy = —

Now let 8 be any feasible optimized vector. Its nonnegative objective has profile J*, and
the dual upper bound at ¢y gives

J* < Fp(B,tg) < J*.
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It follows that
Fy(B,to) =J" < Fy(B,t) (t€R), 9 Fy(B,to) =0.
Since § vanishes outside 5, define
ug = (re +1)Bs-
Its stationarity equation yields

. — O Prer (€, t0)
7 A Prin(§,t0) — OrPrer (€, t0)
The supported normalization formula determines every weight from this coordinate. Hence

B = ag. In particular, the unique optimized vector has positive weight on all five active
patterns.

= ug.

. The cardinality bound throughout the region. Keep the general certificate from the preced-
ing argument and let () be any stationary e-LDP channel attaining the specified extended
contrast variance. The certificate includes the interior conditions and € > 0. With the
constant sequence ¢, = ¢, all hypotheses of Lemma 1 hold. It supplies feasible weights £
and a probability kernel K with

Q=K oQg, Iy(B) — Ip(Q) = 0.

The directional attainment bound already derived applies to these parameters. Conse-
quently, for every t € R,

T*(0,p,) < () I(Q)v(t) < v(t) ' Tp(B)u(t) = Fy(B,1).

At the certificate direction, the dual bound is

3
ﬁ tO S Z 9 Dy € )
7=0
Thus
F@(/BatO):J*(evpag) §F9(57t) (tER)7
and

iI;:lng(/B,t) = J*(0,p,¢).
The general certificate uniqueness just proved gives
B=ay, Bs>0 (SeKs).
The same upper and lower bounds at tg also give directional equality:
v(to) " Lp(B)v(to) = v(to) ' Tp(Q)v(to) = J*(0.p,¢)-

By the score-equality conclusion of Lemma 1, overlapping active conditional measures
would have equal projected scores. The region’s certificate separates every pair, so

K(S,) LK(T,") (S,TeKs S#T).
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Factorization, positive active weights, positive ray coordinates, and 7y o = ¢(1 — po) > 0
give

K(S,") < Qwo,) < PpQ (S €Ks).

Suppose first that the output space Z is finite. With the outer-measure convention above,
the conditional-atom argument chooses, for every S € s, a point zg € Z satisfying

K(S,{zs}) > 0.

Indeed, if all singleton masses of this probability measure were zero, finite subadditivity
would give

1=K(S,2) <> K(S.{z}) =0,

z€Z

including the empty-space case. Absolute continuity transfers positivity:
(PoQ)({zs}) >0 (S €Ks).
For distinct S,T € K5, choose a measurable separating set Esr C Z such that
K(S,Esr) =0, K(T,Z\ Esr)=0.
If zg = zp, membership in this set gives the two cases

zZg € ES,T — 0< K(S, {ZS})
zs % ES,T - 0< K(T, {ZT})

K(S,Esr) =0,

<
< K(T,Z\ Esr) = 0.

Hence the selected points are distinct, and

5=|Ks| =#{z5: S € K5} < #{z € Z:(PQ)({z}) # 0} = k(Q).

For an infinite output space the cardinality convention gives x(Q)) = +oo. Thus in both

cases
K(Q) = |Ks[ = 5.
This proves the universal assertion throughout Rs5, and completes all the claims.
O
Proof of Theorem 6. 1. Certificate notation. Write the parameter domain and the active

pattern set as
D= (O, 1)3 X (0,00), K:= {Sl, 56758}-

For a parameter vector, use the coordinate notation

€= (p(&): (), 11(6),2(€)), 6 = (no(&), m(€))".

The fixed pattern enumeration is
S ={S:1<k<14}, Sk :={j € {0,1,2,3} : the j-th binary digit of k is 1}.

In particular,

Si={0}, Sg=1{1,2}, Ss={3).
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For S € §, define its staircase ray by

bs,j(e) := {es’ ‘] €5 j€40,1,2,3}, bs(e) :== (bso(e), ... ,b573(5))T.

L j¢s,
The record probabilities, pattern gradients, and pattern masses are
(1 —p)(1 = po)
(1 —p)no ((1 —p)(bs1(e) — bS,O(@))
T = s ,E€) 1= 5

o(p) p(1— 1) 9s(p; €) p(bs,g(&‘) _ 55,2(8))
b

s(0;p, e ZTF@] )bs j(e o(t) == (t,t+1)7, teR.

The additional arguments on hg display its dependence on assignment and privacy. For
¢ € D, define the pattern information and its profiling slope by

(5086 )?
T80 = 2 0@ p©).2©)
)

os(Et) = 2(gs(p(&),£(€)) v (1)) (gs,0(p(€), €(€)) + gs,1(p(€), €(6)))
e hs(6(8); p(£),£(8)) '

The masses are positive on this domain, as shown below, so these quotients are well defined.
The feasible set and objective are

A = {5 € [0,00)1 Z Bsbs,j(e) =1 for every j € {0, 1,2,3}} ,

SeS

Foe)(B,) = Bsfs(&.t)

SesS

where the objective in this display is evaluated at p(§) and (). These are the quantities
entering Definition 5. The three-pattern certificate of Definition 13 has support K, positive
active weights, zero weighted profiling slope, active dual equalities, and strict inactive dual
inequalities.

. Canonical weights for an arbitrary certificate. Fix &y € R3, and choose witnessing quanti-
ties
5(0) € Ae(fo)v twit € Rv 7](0) € R4'

Their support is I, so
85 =0 (S ¢K).

Put
ro =€) > 1.

Normalization at input coordinates 0, 1, 3 gives
roBS) + 85, + 85 =1,
55, +roBg) + 65 =1,
B + B +rofy) =1
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Subtracting consecutive equations yields

(ro—1)(BY) — B =0, (ro—1)(BY) — L) =0.

Consequently,

e > 0.

8O — a®(e(ey)),  aP(e) = {(66 12l Sek,

0, S ¢ K,
For every € > 0, the active weights are positive. Since the three active patterns partition

the inputs,

D bgjle) =€ +2 (j=0,1,2,3).
Sex

Thus
a®@E)ed, {9:aP(e)£0} =K.

. A continuous stationary direction. For every & € D, all record probabilities are nonnegative
and all staircase-ray entries are positive. In particular,

hs(0(£);p(§),€(€)) = (1 = p(€))(1 — po(§))bso(e(€)) >0 (S €S).

Define the canonical stationarity function and its linear coefficient by
3
Ly(€,1) = 3 aP(e(€)os(€,t),  as(€) = Ls(€,1) — Ly(€,0).
SeS

The identity
g5v(t) = gs1 +t(gso + gs.1)

gives, with all quantities evaluated at &,

2(g9s,0 + 9s1)?

US(fat) :‘75(570)—’_7f hs(e(f))

Hence

L3(&,t) = L3(&,0) + tas(§),

u B NC 2(g9s,0 + 9s1)?

Every summand is nonnegative, and the 57 summand is strictly positive because
95,,0 + 95,1 = _(es(ﬁ) - 1)(1 - p(g)) 7é 0.
We may therefore define, throughout D,

_L3(€7O)
az(§)

The witnessing stationarity equation and the canonical-weight identity give

t3(§) = L3(&,t3(£)) = 0.

0 = L3(&o, twit) = L3(&0,0) + twitaz(&o), twit = t3(&o)-
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For each fixed pattern and input coordinate, the ray entry is either e® or 1, and is con-
tinuous. The masses are finite sums of products of continuous functions; the gradients
are continuous as well. Their positive denominators show that L3(£,0) and L3(§,1) are
continuous at &y. Since az(&y) > 0, the quotient defining ¢35 is continuous there. It follows
that

Er—> fg(&,t3(€)) is continuous at & (S € S).

. A local dual solution anchored at the witness. Define the active dual matrix and target
vector on D by

r(¢) 11 1 fs,(&,t3(8))
r© =9 A= 1 r(© O 1|, 36 = | fs(6 1)
1 1 1 r(g) fse (€, t3(€))
The active equalities at &y, together with ¢y = t3(&o), say
As(&o)n'” = £3(%o)-
Use the fixed right inverse
ro+1 -1 -1
— 1 ~1 re+1 -1
O ro=D(re+2)| © 0 0
-1 -1 ro+1
Its denominator is nonzero. Multiplication gives
1 ro(ro+1) — 2 0 0
As(&0)Ro = 0 ro(ro+1) — 2 0 = diag(1,1,1).
(ro =1)(ro +2) 0 0 ro(ro +1) — 2

The matrix Az and the target f; are continuous at &y. Since
det(Ag(fo)Ro) =1,
continuity of the determinant gives a neighborhood of &y within

Z/linv = {€ e D: det(Ag(g)R()) 7é 0}
On this set define

Moc(€) = 1" + Ro(A3(&)Ro) ™' (£3(&) — As(&)n©).

The inverse in this formula is taken on the stated invertible domain. Continuity of matrix
inversion and the displayed formula imply continuity of 7. at &. The residual vanishes
at the base point, so

Moc(&0) = 0.

Moreover, for every & € Uiy,

As(E)moc(&) = As(E)n® + As(€)Ro(A3(§)Ro) ™ (£3(€) — As()n)
= f3(§).

Thus the three active dual equalities hold locally, and the original inactive strict inequalities
hold at the base point:

fs(&o,t3(£0)) < bs(e(é0)) "moc(&) (S ¢ K).
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5. Persistence of the certificate. For every S € S, the dual value

bS( ( 77100 Z bS,] nloc,j (6)

is continuous at &y, being a finite sum of products of continuous functions. Consequently,
each inactive strict inequality persists in a neighborhood of &;. Intersect these finitely
many neighborhoods with the neighborhood on which the active equations hold. The
strict coordinate inequalities

0<p(f) < 17 O<N0(£) < 17 0<M1(€) < 1’ 0<5(€)

also persist locally. We obtain a neighborhood N of &y such that, for every £ € N,

§eD, a®(e(8)) € Ay,

{Sm@@(»¢mzm D) >0 (Sek),
S o e(©)os (e t3(6) = 0,
Ses

bs(2(€)) Tmoc(€) = fs(€,t3(€)) (S €K),
Fs(&.t3(8)) < bs(e(€) "moc(§) (S ¢ K).

These quantities constitute the certificate in Definition 13, so
N C Rs.
As & was arbitrary, R3 is open in R*.

6. Primal feasibility and stationarity at the stated point. Define

3 1 1 11\ 339
ow -— 1 3 Qow =0 ow) =\ 7534~ s tow = ————,
‘i (10 10108 ) ! (Siow) (10 10) : 9985
1/5, Sek
o = a® (log 3), ag = /5 ’
0, SédkK.

Since log 3 > 0 and €'°83 = 3, the canonical-weight calculation yields

1
OZGAlog?n {S:O‘S#O}:K7 Qg = Qg = QSg :g

The record probabilities are

70, (3/10) = L 63,7,27,3)7.

100

Substitution into the pattern formulas gives

S | hs(bow) | gs

Sy | 113/50 | (=7/5,0)T
Se | 42/25 | (7/5,-3/5)"
Sg | 53/50 (0,3/5) "
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and hence, for every t € R,

1[98 4t —3)2 18
Fglow(a,t) = = |:t2 + (42) + ﬁ(t—i_ 1)2:| .

51113
Here and below objectives at ),y are evaluated at p = 3/10 and e = log 3. The weighted
slope at toy is therefore

1 [196 8(dtiow —3) 36

Z O‘SUS(glowatlow) = g Tlgtlow + 49 + %(tlow + 1):| =0.
SeS

This establishes the required profiling stationarity.

. The exact dual certificate and region membership. Define the four-coordinate dual vector
by
—21817593/398800900
| 32820291/8773619800
Mow == 509870781 /8773619800
41183667/398800900

Its coordinate sum is

i”: 21817503 | 32820201 |, 500870781 , 41183667 _ 441
2" ™ 7308800000 8773619800 * 8773619800 ' 398800900 3994

For every S € S, define its slack and the specialized ray entries by

37 JGS)

Ag = bg(log 3) " Mow — ows tlow), biSY := bg :(log3) =
s = bs(log3)  Mow — fs(&lows tiow) Sy = bs,;j(log3) {17 i¢s.

The slack is computed directly as

2
s 508 — DSt + 555 — H5%) (tow + 1)

AS = blSOWnlow,j - -
;) " (63b9% + THSY + 270g% + 369y ) /100

For example, Sy = {1} has ray (1,3,1,1)7, so

Ag,

44 n 32820291 98 [ 339 2_ 1932296079
3994 8773619800 57 \ 9985/ 16669877620

Applying the same displayed formula to each of the fourteen binary patterns gives

S Ag s Ag
S 0 Ss 0

So | 1932206079/16669877620  So | 4394565 /115652261
Sy | 7441119/877361980 Sio | 77641557 /877361980
Sy | 7441119/877361980 Si1 | 2821826721 /35971841180
Ss | 14134743/877361980 Sia | 380056761 /877361980
S 0 Si3 | 3683761767/11405705740
Sy 41610,/3988009 Sia | 50813490/115652261
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Thus the active and inactive cases satisfy, respectively,

fS(glowatlow) < bS(IOg B)TTHOW (S ¢ IC)

The point &4 belongs to D. Together with the feasible positive active weights and sta-
tionarity established above, these equalities and strict inequalities supply its certificate in
Definition 13. Therefore

§IOW € R?)-

8. A uniform upper bound on profiled information. Let 3 € Ajgs. Positive pattern masses
and nonnegative weights imply

Fy (B, 20 (teR)
B (1) S%;Sﬂ hS(elow) (teR)

Thus its set of objective values,

Ug :={Fp,, (B,t) : t € R},

is nonempty and bounded below by zero. In particular,

inf Fp,_ (B,t) < Fp., (B, tiow)-

teR

The active equality and inactive strict-inequality cases both give

fS(§IOW7 tlow) < bS(log 3)T7710w (S S S)

Multiplication by Bg > 0 and summation yield

Foy (B, tiow) < Bsbs(10g3) Mo
SeS

Normalization identifies the latter sum:

ZﬁSbS 10g3 TMow = anow,] (Z BSbS,] 10g3 >

Ses Ses

- Z Mowj = 3994

Consequently, for every feasible 3,

441

i <
tlgﬂg F910 (/B t) Felow (5 thW) — 3994

9. The candidate infimum and optimized value. Expanding the candidate objective gives

Felow (O[, t) =

—t
* * 9985

39940 , 8 411 441 n 39940 339 \ 2
125769 371 3710 3994 125769
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10.

The coefficient of the square is positive. Therefore

441

2 " Bl
Bow (1) 3994

> — R F =
— 3994 (t 6 )7 elow (a7 thW)

and hence

. 441
Inf Foow (1) = 5907

Define the set of feasible profiled values by

gprof = {gg]fRFalow(ﬂ’t) : /8 € -Alog?;} .

The uniform bound gives
441

2 < ——
— 3994
while the feasible candidate gives

(Z S gprof)v

441
3904  Spror

Thus this nonempty, bounded-above set has supremum 441/3994. By the optimized-value
definition in Definition 5,

441
=inf Fy__ (o, ).

J*(B1ow, 3/10,l0g 3) = sup Eprot = 7507 = inf

This proves attainment by the stated weight vector.
Uniqueness of the optimizing weights. Suppose that § € Aj,g3 satisfies

tlgng Fy,..(B,t) = J"(Oiow, 3/10,10g 3).

Its objective-value set is bounded below by zero, so the infimum is bounded above by its
value at tjow. The dual upper bound then gives

441 441

— —infF t) < F, tow) < .
3994 ;QR 010W(67 ) — 010w(67 1 ) — 3994

All these values are equal. In particular, normalization of the dual sum yields
441
> Bsfs(Eows tiow) = 3901 > Bsbs(log3) iy

Ses SeS

For an active pattern the corresponding terms are equal. For an inactive pattern, nonneg-
ative multiplication of its strict slack gives

/BSfS(£IOW7 tlow) < ﬁSbS (log 3)Tnlow'

Since these finitely many termwise inequalities have equal sums, equality holds in every
term:

IBSfS(élowa 75lovv) = BSbS(log 3)T7710W (S € S)
If S ¢ K and Bg # 0, feasibility implies Sg > 0. Its strict slack would then give

ﬁSfS(glowa 75lovv) < BSbS (IOg 3)T7710Wa
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11.

a contradiction. Hence

Bs=0 (S¢K).
The normalization equations at input coordinates 0, 1,3 now reduce to

3551 + /856 + /853 = 17
/351 + 3/856 + /358 = 17
Bs, + Bsg +3Bss = 1.

Their differences give
2(651 - ﬂSG) = 07 2(ﬁ36 - 558) = 07

and substitution gives
1
651 = 556 = 558 = g

For S € K, these weights equal ag; for S ¢ K, both weights are zero. Therefore 8 = a.

Reciprocal variance. Finally, the reciprocal definition in Definition 5 and the positive
optimized value give

441 )‘1 3994

V* (Ohow» 3/10,10og 3) = (J*(Biow, 3/10,10g 3)) ! = <3994 =

Proof of Theorem 7. Throughout, fix p = 3/10 and € = log 3. Set

3
A5 = {3375’4,56758, Sg}, Ag = {51,56, Sg}, L ]R2 — R4, L(Q) = <10,,LL0,/Ll,lOg 3> ,

where 6 = (ug, 1) . We use the objective, rays, and certificates of Definitions 4 and 12, with
the pattern enumeration in Definition 3.

1.

Construct the open slices. By Theorems 5 and 6,

Rs5, R3 are open, v((1/2, 1/2)T) € Rs, t((1/10, 1/10)T) € Rs.
Define

Vs =1 (Rs) N {0 : po > 3/10}, Vs =1 (R3)N {0 : po < 3/10}.

The map ¢ is continuous, so both sets are open. Their respective centers belong to them

because
1 3 1

10510
They are disjoint: membership in their intersection would require both pg > 3/10 and
o < 3/10. Moreover,

0€Vs = 1(0) € Rs, 0 € Vs = 1(0) € Rs.
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2. Preserve the three distinct scores near the low-mean point. For this neighborhood con-
struction, let
T
0= (07 1)3 X (07 00)7 g = (pfaﬂo,@:u/l,é?gf) € O? 95 = (MO,E?MLE)

Write the record probabilities, rays, masses, and gradients at these parameters as

e = (1= pe)(1 = poe), (1 — pe)pog, pe(1 — prg) s petne)
bs(§) =La+ (% — 1)1g,  hg(&) =7l bs(£),

. (1 —pe){1s(1) - 15(0)}> (1>
= (e*¢ — 1 , 1, = .
as() = (e 1) (7 ISD s (!
Here 1g is the indicator vector of the pattern S. In particular, hg(§) > 0 for every S.

Define the canonical three-pattern weights and their stationarity coefficients by

can (ea€ + 2)_1a S e Ag,
ag(§) = 0 S ¢ A

_ 2 (g95(£) 1) _ 2 (95(6) Tv(0))(gs(§) T12)
a3(§) - 6€€+QS§3}%‘(§)7 63(5) - 665_}_2523 hS(&) .

Expansion of the quadratic objective gives

;%&wW&ﬂ=%@+%“%

where the objective is evaluated at p¢,e¢. The S1 summand yields

2(ef¢ — 1)%(1 — pe)?
(e°¢ + 2)hsg, (§)

Thus the unique stationary coordinate is the function

> 0.

az(§) >

t3:0—>R, t3(f):—

All denominators in these formulas are positive, so t3 and the three functions

95(&) To(t3())

A
hs(€) ’ 5

r3,5(§) =

are continuous at 5 11
==, —,—,1 .
glow (107 107 107 0g3>

To calculate their values, the record probabilities at this point are
63 7 27 3\'
e =, ——,— ] .
Sov =\ 1007 100° 100" 100
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Using S1 = {0}, S¢ = {1,2}, and Ss = {3}, the definitions give

S ‘ hs (glow) ‘ gs (glow)
Sy | 113/50 | (=7/5,0)T
Se | 42/25 | (7/5,-3/5)"
Sg | 53/50 (0,3/5)7

and hence
8 79880 339
¢ w) = o1 W) = Tarsan? t w) — — .
3(8ow) = 3770 asl8low) = T55755 3(8low) = ~gog5
Substitution into the projected-score formula gives
42 1491 1092
73,51 (flow) = Wa 73,56 (flow) = —@, 73,55 (glow) = @

These values are pairwise distinct: the middle value is negative, the others are positive,

and
1092 42 1050

1997 ~ 1997 1997
For each ordered pair S,T € Az with S # T, continuity of their difference therefore
supplies an open neighborhood Dg 7 satisfying

Slow € Ds € {6 €O :r35(8) —r3r(§) #0}.

0.

Define

Ds= () Dsxr
S,T€A3
S#£T

This finite intersection is open, contains £, and satisfies

€€D37 S7T€A37 S#T:>r375(£) #T?),T(g)'

. Choose the final neighborhoods. Set
Us = Vs, Us = V3N H(D3).
Continuity of + makes Us open. The center conditions established above give
(1/2,1/2)" € Us, (1/10,1/10)" € Us.

Since Us C Vs, the sets Us, Us are disjoint. Every point in either neighborhood has interior
arm means, by its corresponding region membership.

. Obtain the five-pattern optimum and support rigidity. Fix 0 € Us. Membership in Rs,
together with Definitions 12 and 13, supplies

CM(5) S AE? tcert,5 S Ra 77(5) € R47
with

0
7F0(a(5)utcert,5) =0,

P >0 (Seds), o =0 (5¢A4s) 5
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and
fs(terts) = bin® (S € As),  fslteerrs) < bin® (S ¢ As).

Here fs(t) = (gdv(t))?/hs(0), as in Definition 12. Stationarity gives the exact expansion

2N () (95 12)?
FQ(a(E))a t) - F@(a(5)a tcert,B) = (t - tcert,S) Z Qg e > 0.
ot hs(6)

For every feasible 3, normalization and the dual inequalities give
inf Fe(ﬂ, t) < Fg(,@, tcert,S)
teR

< Z BSb:S‘rn(5) = 14T77(5) = F@(a(5)7 ZL/celrt,5>-
SeS

The last equality uses the active dual equalities and the vanishing inactive weights. Since
a®) attains its minimum at the certifying coordinate,

J*((g,p, 5) = irtlf FO(Q(S)v t) = F0<O‘(5)7 tcert,5) = 1177(5)-

If a feasible [ satisfies J* = inf; Fy(3,t), the preceding inequalities are equalities. Conse-
quently,

0= Bs(b§n™ — fs(tearts))-

Ses

Every summand is nonnegative, and every inactive slack is strictly positive. Therefore
Bs =0 (S ¢ As).

. Determine the five-pattern mizture uniquely. For a feasible 8 vanishing outside As, the
four normalization equations, using e® = 3, are

30ss + Bsy + Bss + Bss +3Bs, = 1,
3Bss + Bs, +3Bss + Bss + Bs, =1,
Bss + 3Bs, +3Bss + Bss + Bsy = 1,
Bss + Bsy + Bss + 3Bss +3Bs, = 1.

Subtracting these equations yields

ﬁs3 = 634 = ﬁséw ﬁ&s = 5397 5/853 + 4536 =1.

Thus, with the mixture coordinate defined by

)\(6) = 46567
the weights satisfy

Bse = Bsy = @, Bs; = Bs, = Bss =

1—A(B)
| :

5
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Define the two normalized component objectives and their coefficients by

_ Js(t) + fs,(8) _ Fsy(8) + f5, () + f (1)
4 ’ 5 ’

C~—1<1 + 1>>0 C-—9<1 + 1>>0
Pin =700 \ hg, (0) © has, (0) ’ 125 \ b (0) T by (0) '

The pattern gradients are

Bs(t) Ts(t)

gs; = 0, gs, = (07 _3/5)T> 9Ss = (7/5a _3/5)Ta gss = (0> 3/5)T7 gSe = (_7/57 3/5)T’
so direct substitution gives
Bs(t) = Cpin(4t — 3)?, Ts(t) = Ci(t + 1)2.

Also,
bss + bs, _ bsy + bs, + bsy -1
4 5 o

The active dual equalities therefore imply

B5(tcert,5) = T5(tcert,5) = 1177(5)

In particular,
Ty (teert,5) = 2Ci(teert,s + 1) # 0.

Indeed, a zero derivative would give tcert,5 = —1, whereas the component equality would
then require 49Ch;, = 0, contradicting Ch, > 0.

For the certificate weights, the mixture representation gives
Fy(a!™, 1) = M) Bs(t) + (1 — A(a®)))T5(2).
Its stationarity consequently implies
M) By (teert 5) + (1 = AM@®) T3 (teert,5) = 0,

The derivative difference is nonzero: if the two derivatives were equal, this equation would
force T%(teert,5) = 0. Solving gives

Té (tcert,5>
Bé (tcert,B> - Té (tcert,B)

AMa®)) = —

For any feasible optimal 3, the preceding support-rigidity argument applies, and
Fe(ﬁ, tcert,5> =J" = irtlng(B, t)'

Hence [ is stationary at the same coordinate and satisfies the same mixture equation.
Thus
AB) =A@®),  p=al.

This proves the required uniqueness among all feasible optimal weights.

99



6. Establish exact cardinality five. We first record positivity of the optimized information
throughout the interior fixed-parameter slice. Define the feasible singleton design by

o {1/67 Se {51732a54758}7

0, otherwise.

Each input row sums to (3+ 1+ 1+ 1)/6 = 1. Its objective satisfies, for every ¢t € R,

49
Fp(a™,t) > ————t2, Fp(a™,t)

= 150hs, (0) (t+1)".

>
~ 50hg,(0)
It is a coercive quadratic, so choose

tyy € argmin Fp(a'™,t).
teR

A zero minimum would force both ¢,, = 0 and ¢t,; = —1. Therefore

0 < Fp(a' ty) < J*(0,p,¢).
For the five-pattern certificate, define

-1 U(tcert5)
s=me®, o= (). s R

The matrix Iy is positive semidefinite, since it is a sum of nonnegative multiples of gsgg.
Stationarity and the certificate value give

1;—I5U(tcert,5) =0, v(tcert,5)T15v(tcert,5) =J"

The first identity makes the two coordinates of I5v(tcert,5) Opposite; the second makes its
second coordinate J*. Hence

. 1
Isv(teerts) = J'c,  Tsws=c¢, ¢ ws= T V*

Every other solution wyy, € R? of Isw,y; = ¢ has the same contrast value, because
cT(walt —ws) = w5TI5(walt —ws) = 0.

The contrast-variance convention in Theorem 5 therefore gives variance V* > 0, equal to
its nonnegative part.

For the associated staircase channel,

(PyQo)({S}) = ol hs(6).

The positive masses hg() make precisely the five patterns in As active, so

H(Qa(m) =9.

Feasibility supplies unit row sums, and the ray entries 1, 3 supply the privacy inequalities.
Finally, Theorem 5 gives

K(Q) =25

for every attaining stationary e-LDP channel on any measurable output space, since ¢() €
Rs.
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7. Obtain the unique three-pattern optimum. Fix 6 € Us. Its membership in R3 supplies

certificate data
a® ¢ A, teert,3 € R, 77(3) e R,

with support Ag, positive active weights, stationarity, active dual equalities, and strict
inactive dual inequalities. The quadratic expansion and normalization calculation used

above give
J* = irt1f Fg(a(3),t) = Fe(a(g)atcert,fi) = 1177(3),

and, for every feasible 3,
FH(B, tcert,?;) < 11—7](3) =J".
If J* = inf; Fp(p,t), equality follows and
0= Z Bs(b5n® — fs(teers3)), Bs=0 (5¢ A3).

Ses

For any feasible weights supported on As, the normalization rows are

3Bs, + Bss + Bss = 1,
Bs, +3Bss + Bss = 1,
/351 + 65’6 + 3/858 = 17

with the second row also applying to the other record in Sg. Subtraction and substitution

give
1
651 = 556 = BSS = g

These equations apply both to a®) and to every feasible optimal 3. Consequently,

RO 1/5, S € As, B=a®,
5 0, S¢As,

8. Construct an attaining channel with three active outputs. The canonical weights just
obtained agree with a®"(4()). Their stationarity equation is

0= €3(L(9)) + ag(L(Q))tcert73.

Since ag(¢(0)) > 0,
tcert,3 = t3(b(0))-

The information matrix is positive semidefinite, and its certifying minimum equals J* > 0.
The same two-coordinate calculation therefore gives

U(tcert,3) —©c CT U(tcert,?))

V)
J* ’ J* -

Ty(@®N)v(teers3) = J*¢, Io(a®)

Thus the feasible staircase channel attains the required contrast variance. Its output
probabilities satisfy

(PoQu)({S}) = aPhs(0),  w(Quw) = |As] = 3.
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9. Prove the universal three-output lower bound. Let ) be any attaining stationary e-LDP
channel on a measurable output space Z, and define

Ig = Ip(Q).

Its contrast variance is the finite positive value V* = 1/J*. Hence the contrast is in the
range of I, and we may choose

wg € R?, Igwg = c, cTwQ = —.
Positive semidefiniteness and Cauchy—Schwarz give
1 = (v(teert3)  Iqwg)? < (U(tcert,S)TIQU(tcert,S))(wngwQ)-
Since wngwQ = cTwQ = 1/J*, this implies
J* < 0(teert,3) ' IQ(teert,3)-

Apply Lemma 1, using the interior parameters and the constant positive privacy budget.
It supplies feasible weights & and a probability kernel K with

Q= KoQa, Iy(a) — Ig = 0.

The directional lower bound, refinement inequality, and certificate upper bound form the
chain
J* < U(tcert,3)TIQU(tcert,3) < F@(datcert,B) < J*.

Thus every inequality is an equality. Equality in the dual bound gives

0="> as(®in® - folteerr3)), as=0 (5S¢ As).
Ses

The normalization equations above then force

_ _ _ 1
ag, = gy = 05y = 5

Because ¢(0) € D3 and teert,3 = t3(¢(0)), the active projected scores satisfy

03(97 tcert,3) 7& pT(H, tcert,S) (S7 T ¢ A37 S 7é T)

Equality in the refinement direction, together with Lemma 1, consequently implies

K(S,) LK(T,) (S, T € As, S#T).

Define the output law by

vo=PQ= h’sée)K (S, ).

SeAs
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In particular, for every measurable output event E and every S € Ag,
hs(6)
5

If Z is infinite, the cardinality convention gives k(Q) = +oo > 3.
If Z is finite, each probability measure K(S,-), for S € Ags, satisfies

1=K(S,2) <) K(S.{z}).

z2€Z

I/Q(E) > K(S,F), K(S,-) <L Q.

Thus choose, for every S € As, a point
25 € Z, K(S,{zs}) > 0.
Absolute continuity transfers positivity to the output law: indeed,
vQ({zs}) = 0= K(S,{zs}) = 0,

so vgo({zs}) > 0.

To prove that these points are distinct, fix distinct S, T € A3. Mutual singularity supplies
a measurable set Egr C Z with

K(S,Esrt) =0, K(T,Z\ Est)=0.
Suppose that zg = 2. If zg € Fg 1, monotonicity gives
0 < K(S,{2s}) < K(S,Esr)=0.
If zg ¢ Egr, then 27 € Z\ Egr, and
0< K(T,{2r}) <K(T,Z\ Esrt)=0.
Both cases yield a contradiction. Hence the three selected points are distinct. Hence
r(Q) = #{z € Z:vg({z}) # 0} = [A3] = 3.

Together with the attaining three-output staircase channel, this proves exact optimal car-
dinality three throughout Us, and completes the result.

O
Proof of Theorem 8. Throughout, p = 1/2. We use the staircase notation of Definitions 3 to 5.

1. Define the binary privacy contraction and the corresponding information value by

e —1 Joi = mg
e+ 1’ m 1— K272

Ke =

Since € > 0, we have e > 1, and hence

0 < ke <1
The interior-mean inequalities give
—1<pr—po<l, |7 < 1.
Consequently,
0<r2r? <k?<1, 1— w22 >0, Jbin > 0.
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2. We first establish positivity of the optimized information. For every staircase pattern,

3
L<bs(j)<ef, Y mpy=1,
j=0

SO

3
1< hg(0) = mo bs(j) < e
Define the singleton design by

. 5 -1 =1
oo = YT SI=L g o
0, |S| # 1,

For each record j, exactly one singleton pattern contributes e® and the other three con-

tribute 1. Thus c 3
Z asmgb _ 66 . _ 1’ asing e -Az-:-
Ses e+

For completeness, its objective attains a minimum. Define

sing gS (QSO + gS,l)
Osing ‘= 2 Z hs(e) >

sing (950 + 95.1)°

bsing = Qg
ses hs(0)

SeS

> 0.

Expanding v(t) = (¢t,t +1)" gives
Fg(asmg, t) = Fg(asmg, 0) + asingt + bsingt2a teR.
If bging = 0, nonnegativity of the objective forces asing = 0: otherwise, at

Fy(a®™8,0) 4 1
thad = -
Osing

the objective would equal —1. In this case ¢t = 0 is a minimizer. If bgne > 0, define

Osing
2 bsing

Lsing == —

Then . .
Fe(asmg’ t) - Fe(asmg’ tsing) = bsing(t - tsing)g > 0.
In the constant case, set tsing := 0.
The contributions from S = {0} and S = {3} satisfy
(ef —1)%2

< smg - F sing tsin

(€5 — 1)2(tsing + 1)2 ;
< F sing in .
4(ef + 3)h{3} ((9) < Fy(a™, 1 g)

0<
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Both coefficients are strictly positive. A zero minimum would therefore force ¢,z = 0 and
tsing + 1 = 0, a contradiction. By the definition of J*,

: sing < J* )
O<%1I§1Fg(a 1) < J(0,1/2,¢)

3. We next bound the balanced objective. Fix o € A, and write its staircase channel as
Qalz;, {S}) == agbs(j), j€40,1,2,3}, SesS.

The feasibility equations make its rows probability measures. Since bg(j) < e®bg(j’),
summing the atomic inequalities gives

Qa(x])A) SeEQa(ijA)? AQS
Define the grouped binary channel by
) Qa(.’L'O,A) +QO¢($35A)

Qu(+1,4) := : |
@a(—l,A) — Qa(x1,A) ‘; Qa(.’IJQ,A)'

Its rows are probability measures. Pairing the original row inequalities gives

Qu(H1,4) < & {Qulrr, 4) + Qulrs, A)} = ¢Qy (-1, A),
Qu(—1,4) < e Q,(+1, A).

The inequalities with identical binary inputs follow from 1 < e®.

Introduce the reference measure and its nonnegative row densities:

Vo 1= aa(_'_lv ) +@a(_17 ')7 foz,:i: = M.

dv,,

Define, on the entire output space,

Jat(2) = fa,—(2)
5a(z) = fa,+(z> + fa,—(z)’

_ fa+(2) + fa,—(2) fa+(2) + fa,—(2) >0,

aq(2) :

S 0 ot (2) F o (2) = 0.
Row normalization yields
/aa dvg = 1, al0a = @, /aaéa dv, = 0.
Privacy implies, almost everywhere,
for <€ fa—  fa— S € faq

At a point where their sum is positive, these inequalities imply
(ea + 1)|fa,+ - fa,*| S (ea - 1)(fa,+ + fa,f)7
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and therefore |do| < k.. Where the sum vanishes, both densities vanish and the same
bound follows from ¢, = 0.

The grouped mixture density and its derivative with respect to the binary sign parameter

are
147 1—7
= foz,—‘,— + Tfm_ = aa(l + T(Sa), 87—777,0[’7— = aaéa.

Mer 5

Thus its Fisher information is

Zero-density outputs contribute zero. Since |7| < 1 and |4 < ke < 1, the remaining
denominators are positive. The pointwise inequality needed below follows from the identity
& _ K2 — 82 =0,

14700 (1—r22)(1+700) —

Jbin(l — T 5&)
This identity also applies when 7 = 0. Multiplying by a, > 0 and integrating gives

Iy < Jbin/(aa - Taa(sa) dVa

= Jbin'

The bound |ayds| < keaq, ensures the integrability of the displayed upper bound.

We now identify this information with the staircase objective. Balance gives

1
T=1-2u0, Tp= 5(1—uo,uo,uo,1—uo)T-

Hence, for every S € S,
(1 — p0){bs(0) +bs(3)} + po{bs(1) +bs(2)}

hs(0) = 5 ,
gho(=1/2) = bs(0) + bs(3) . bs(1) —bs(2)
Define the grouped atomic probabilities by
1 2
G (5) = as{bs(0) + bs(3)} to () = as{bs(1) +bs(2)}

2 )
The discrete Fisher-information formula therefore gives

~ {(4a4(5) = 40 (5))/2}
20 = 2 {05 740s (9 7 (g (]2

-y as(*"g”}fs_(%m)z = Fy(or,—1/2).

2

Here a summand with ag = 0 is defined as zero; both grouped probabilities then vanish.
When ag > 0, its mixture probability is aghg(€) > 0, and the displayed equality follows
by cancellation. We have proved

Fyp(a,—1/2) < Jpin for every a € A..
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4. The feasible set is nonempty by the singleton construction above. It is closed, and its row
constraints imply

OSOZSS ZO{S/S]..
S'eS

Thus it is compact. Since the objective at a fixed profiling coordinate is continuous and
linear in the weights, choose

a®™ € argmax Fy(o, —1/2).
aEAa

For each feasible «, its profiled minimum is at most its value at —1/2. Consequently,
J*(0,1/2,¢) < max Fy(a, —1/2)
acA.
= Fe(aerw’ _1/2) < Jbin-
Both information values are positive, so taking reciprocals yields

Tl <V(0,1/2,e).

5. We establish the channel properties needed for the matching bound. For the ordered record
alphabet in Definition 3, define

(00,01,02,03) := (1,—1,—1,1).

These are the values of (2W; —1)(2Y; — 1). The randomized-response channel has atomic
probabilities

£

Qs {z) =3¢ ze{-1,1}.
Frr T
They are positive and satisfy
41
Y Q)= =1
ze{-1,1}

Thus @ is a Markov channel, and using this same kernel at each release makes it stationary.
For every pair of rows and every output,

Q(xj7{z}) c {e—a 1 66}

Q(zj;{z})
Q(zj,{z}) < e Q(zy, {2}).

Summing over the outputs in any measurable event gives

Q(zj,A) < e Q(zj, A).
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6. Group this channel in the same way:

Q(wo, ) + Q(zs3,)
2

= Q(wo, ), Qrr(—1,-) = Y, ) ; A _ Q(r1,-).

@RR(""L ) =

The equalities hold because the paired records have the same input sign. Its binary-input
rows are therefore ordinary randomized response. Mixing them with probabilities (1+7)/2
and (1 —7)/2 gives

1+ zReT

Po(Z = z) 5

0:-Py(Z =2) = —, ze{-1,1}.

The two mixture probabilities are positive. Its scalar Fisher information is consequently

_ {0-Py(Z = )}
o= Py(Z = z)
ze{-1,1}
K2 K2

= = J in-
2(1 + ker) + 2(1 — ker) P

To relate this scalar information to the full information matrix, define

3 3
dQ(z;, -
Drr =Y Qz;,"),  [rr,; = ZM, MRRG = Y T [RR.;-
=0 =0

The two-coordinate density derivative at fixed assignment probability is

e g e <(fRR,1 - fRR,o)/Q)
HO \ (frrs — frr2)/2)

Under balance,

(1 — po)(frr,0 + fRR.,3) + to(fRR,1 + fRR,2)
2 bl

MRR,) =

and

. fRR,0 + fRR,3 — fRR,1 — fRR,2
v(—1/2) Thpge = 1 .

The grouped reference measure and its row densities are

1 _ _
VRR = iDRRa IRR.+ = fRR0 T JRR.3; Jrr.— = fRR,1 T fRR2-

Its mixture density satisfies

_ 1+7- 1—7-
TMRR,r = TfRR,—I— + TfRR,— = 2MRR.6-

Therefore, writing
Irr = 1s(Q),
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we obtain

IrRr = 5 VRR
MRR,0
—1/2) 2
/{v /2) TrRR g} dDr
MRR,0

~1/2) " Irgv(—1/2) = Jiin.-
The integrands are defined as zero at zero-density outputs. Indeed, if the sum of the four

nonnegative row densities vanishes, all four vanish. If that sum is positive and frr,0 +
fRR,3 = 0, then

Ho
MRR,0 = ?(fRR,l + frr.2) > 0.

If fRr,0 + fRR,3 > 0, then

_QMO (frr,0 + frR,3) > 0.

Thus the change of reference measure and the divisions above cover all outputs.

MRR,0 =

The paired-row identities also give, almost everywhere,

J/RR,0 = JRR.3, JRR,1 = JRR2-
It follows that, for every ¢t € R,

t(frr1 — frr0) + (t + 1)(fRR3 — fRR2)

v(t) TrRe = 5

= v(~1/2) "rigR -

Integrating the squared directional derivative therefore gives
’U(t)TIRR’U(t) = Jbin, teR.

. We now evaluate the contrast variance using this positive minimizing quadratic value. The
matrix Irg is symmetric, and for every &gir € R?,

(Edi"RR.0)?
EdieIRREar = / —d—22 dDgg > 0.
MRR,0
Thus it is positive semidefinite.
Define the perturbation coefficients by

1

tgeom = > (IRR)kt;  bgeom = 2{(Irrv(—1/2))0 + (Trrv(—~1/2))1}.
k(=0

Symmetry and expansion give, for every n € R,
0 <v(=1/2+n) Iggv(—1/2 4+ 1) — v(=1/2) T Izgv(—1/2)
= nbgeom + 772ageom-

If bgeom # 0, choose
bgeom

Ttest *— ——2(‘ageom‘ T 1).
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Using ageom < |@geom|, the last expression would satisfy

bzeom{dgeom — 2(|ageom| + 1)}
4(’ageom| + 1)2
b2
geom

< ____ ‘geom
B 4(|ageom| +1)

Hence bgeom = 0, so the coordinates of Iggv(—1/2) sum to zero. Since

Jbin = U<—1/2)TIRR'U(—1/2) = ([RRU(—1/2))1,

2
ntestbgeom + Niest Ggeom =

< 0.

we obtain
IRRQ)(—l/Q) = Jbin(_la 1)T = Jbinc.
Define 179
Wsel = 71)(_ / ) € RQ.
Jbin
Then
Irrwsol = ¢, CTwsol = Jt;rllv ceE range(IRR)'

For any other solution Wy, € R? of IRrWsol = ¢, Symmetry gives

T~ T~ T ~ T -1
C Wsol = (IRRwsol) Wsol = ws()]IRRwsol = Wg,1C = Jpip-

Thus the solution-value infimum in the contrast-variance convention is

Tr+ . . T~  _ -1
¢ Igge= _  inf_ € Wyl = Jpin-
{wsc)l: IRRu’sol*C

. Apply Theorem 1 to @, with the constant privacy sequence
Ep 1= €, n € N.

Its hypotheses hold because 0 < 1/2 < 1, the means are interior, the budget is positive,
and (@ satisfies the stationary privacy inequalities established above. The oracle bound
gives
V*(0,1/2,e) < ¢ Iffpe = J;.
Together with the reciprocal lower bound, this proves
V*(0,1/2,e) = J; L.

. Since ke > 0 and 1 — k272 > 0, ordinary fraction algebra gives
2,2

1 L—keT — kT2 g2

bin ffg €

Moreover,
sinh(e/2) >0, & = (/%)%

Expanding the hyperbolic functions and multiplying numerator and denominator by e
yields

e/2

cosh(e/2) e/24ec/2 e 41 o

sinh(/2)  es/2 —e—e/2 e —1 e

Consequently,

2
VH(0,1/2,¢) = (;fg;) )
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10. The row normalization and event inequalities above establish the claimed stationary
Markov privacy property. The constructed information solution establishes estimability,
and the two variance identities give

cerange(ly(Q)), ¢ I(Q)Fe = Jy = V*(0,1/2,¢).

O]

Proof of Theorem 9. Throughout, reciprocals at zero are interpreted as zero, empty sums as
zero, and the real square root as zero on negative arguments.

1. At the balanced parameter point, the arm means are interior, their sum is one, and the
contrast is zero. Thus Theorem 8, with privacy parameter one, gives

2
Vi((1/2,1/2)",1/2,1) = (Zojﬁ(%) '

We retain this identity for the final comparison.

2. The specified public experiment and its private-record representation are retained directly
from the hypotheses:
L(X1,...,X,)=P", n>1,

where

(Po({zo}), Po({x1}), Po({x2}), Po({3})) = (a(1 — po), qro, p(1 — 1), pun).-
These are the public product experiments in Definition 1.

3. Define the trial contribution and the Laplace scale by

wW,Y; 1-W,)Y; A
Atrial,i = — ( Z) Z’ bLap = =4 > 0.
p q €

Binary assignment and outcome consistency imply, almost surely,

07 X’L = Zo,
-1
A —-q -, XZ = I,
trial,s =
07 X’L = T2,
—1
p,  Xi=uzs.

Summing against the four record probabilities therefore gives
E[Atiari] = =4~ (apo) +p (o) = 7,

- - Ho  H1
E[Agrial,i] = q *(quo) +p 2(pu1) = n + .

The trial contribution is bounded, so both moments are finite.

The Laplace density is

Frap(t) = = exp<— '£>, (eR

B 2bLap bLap
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Its symmetry gives E[L;] = 0. The gamma integral at shape three gives

A EQ —é/bLap de — 2bLap7

and hence - A2
1 2 —t/bra P 245
/ fe /Lpd€:2bLap:€T'

E[L?] = b |,
ap

Since Agrial,; is a function of Xj, its independence from L; yields
E[L; Atriari] = E[Li]E[Agrials] = 0.

For the releases of Definition 14, it follows that

Define their centered versions by
foni = A — 1.
Expanding the centered square gives

Eléon =0,  E[&da,] = E[A]] - 2rE[4)] + 7° = Vo (6, p,¢) < oo.

The pairs (X;, L;) are independent across subjects. Each pair has the same product law,
because the record law and the noise law are common across subjects and its two coordi-
nates are independent. Applying the release function to each pair shows that the centered
releases are independent and identically distributed. The iid central limit theorem there-
fore gives

fZébm ~ N(0,Voa(8,p,¢)) .
For every n > 1,

Zfom = Vn(Toa — 7).

At n = 0, both normalized expressions are zero under the stated conventions. This proves
the asserted convergence in law.

. Use the staircase notation of Definition 4. Interior assignment and means give nonnegative
record probabilities, and every component of bg is nonnegative. Thus

3
=Y m(bs); >0
§=0

and, for every feasible o and every t € R,



Taking the profiled minimum and optimized maximum in Definition 5 gives

T 0,p,€) >0, V*(0,p,e) = J(0,p,e) " > 0.

For every positive integer n, factoring out y/n from both square roots and canceling the
positive common factor z;_,/»/y/n gives

Z1—~/2 VOA(@,p,g)/n _V VOA(evpag)
Rl—y/2V V*(97p7 6)/” \Y V*(97p7 6)

_ VOA(G,p,E)
V*(0,p,e)

The identities also respect the zero-reciprocal convention. The sequence is consequently
equal to its claimed limit for every n > 1.

. Apply the weak law to the centered releases and their squares. The moment identities
above yield

1 - Pr 1 - Pr
Z Z gOA,i — 07 Z Z géA,i — VOA(97p7 6)'
=1 =1

For n > 1, centering the empirical variance at 7 gives the exact identity
1, +
Voa = - Z(Ai — Toa)?
i=1
1 o 1o ’
SIS )
i=1 i=1

1 n
§ : 2 ~2
=1

At n = 0, each empirical expression is zero. Continuity of squaring and subtraction proves
variance consistency. In particular, for every § > 0,

0< Pr(ﬂ//\bA — Voal > 5) < Pr(ﬂ//\bA —Voal = 5) — 0.

. Choose, for every n € N,
For every integer rpior > 0,

2

n 2> Tpilot

== My > T'pilots
so m, — 00. Moreover, for n > 1,

gV L,
n n

NLD

For n > 2,
1<m, <vn<n.
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The remaining values are mg = 0 and m; = 1. Thus the schedule satisfies Assumptions 10
and 11 over their full stated ranges.

Take the privacy sequence

En =€, n € N.

It satisfies Assumption 8. The fixed measurable strong-saddle selector, the interior pa-
rameters, the chosen schedule, and 0 < v < 1 meet the hypotheses of Theorem 3. Its
variance-consistency conclusion supplies, under the transcript law of the selected proce-
dure,

Per(W* —VH(0.p.e)| > 5) 50 (6>0).

. Fix any sequence of couplings (vy)n>0 with the specified trial and transcript marginals.
Each v, is a probability measure because its first marginal is the trial probability law. For
measurable events F in the corresponding product space, write

Pr(E) = vp(E).

Un

Regard TA/oA and V* as functions of the first and second components, respectively.

We first establish strict positivity of the limiting denominator. In the notation of Defini-
tion 4,

3
d=e"—1>0,  hg(0) = m;(bs); >0,
=0

because all record probabilities are positive and all components of bg are at least one.
Define the singleton weights, for every S € S, by

e e s =1,
0, S| # 1.

They are nonnegative, and for every record coordinate 7,

e +3
e+3

Z aRRvs(bs)j = 1.

Ses

Hence agrpr € A..

To justify attainment of the profiling minimum, define, for any feasible «,

Ain(a) = 3 205(95v(0)) ((95)o + (95)1)

Ses hs(0)

o as((gs)o+ (95)1)2
Aquaa (@) = SZE;S s (@) > 0.

Expanding v(t) = (t,t + 1) " gives, for every real t,

F@(a, t) = Fg(Oz, 0) + t)\lin(Oé) + t2)\quad(a)-
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If Aquad (@) = 0 and Ajin(ar) # 0, substitution of

= Fg(a, O) +1
Atin (@)
would give Fy(a,t) = —1, contradicting nonnegativity. Thus in this case the linear coeffi-
cient is also zero and t = 0 is a minimizer. If Agyaq(a) > 0, define
A in
tmin (@) = _&'
2\ quad (@)

Then )
Fy(a,t) — Fy(o, tmin (@) = Aquad (@) (t — tmin(a)) >0.

In both cases a minimizing real coordinate exists. Choose such a coordinate tggr for agrg.
All summands in Fy(arg, trr) are nonnegative. The singleton patterns {0} and {3} there-
fore give

< agg {0} (dg)?

~ hny(0)

aRR,{3}(dP)2

hy3;(0)

Both coefficients are strictly positive. If the objective value were zero, the first inequality
would force tggr = 0, while the second would force tgg + 1 = 0. Consequently,

tir < Fy(arg, trRR),

(trr + 1)? < Fy(arr, trR)-

0 < Fy(arRr,tRR) = Itnlﬂg Fy(orr,t) < J*(0,p,e).
S

The final inequality follows from the optimized maximum in Definition 5. Taking the
reciprocal proves
V*(0,p,e) > 0.

. The formula in Definition 11 expresses V* as a nonnegative reciprocal times a sum of
squares. Thus, for every sample size and every transcript,

V* > 0.

When m,, > n, the main-sample sum is empty and its reciprocal normalization is zero, so

~

V*=0.

For real numerator and denominator inputs, define the total ratio map

v/ Tnum /Td Tden > 0 9
fratio(Tnumy rden) = e o o ’ (Tnumv Tden) € R
0, Tden < 0,

On the half-plane rge, > 0, this agrees with the displayed square-root ratio: at a zero
denominator both expressions are zero. Since V* > 0, the map agrees with the continuous
square-root-of-quotient map in a neighborhood of (Voa, V™), and is therefore continuous
at that pair.
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The marginal identities and the union bound give, for every n > 0,

Pr(max{|Voa — Voul, [V = V*[} = )
< VoA — > VA 7ad
< Pr(|Voa — Voa| 2 n) + Pr(|7* = v*| = )
< Pr(|17OA — Voal > n/z) + Pgr(n?* V> n/2) 0.

Hence the pair of variance estimates converges in probability under every prescribed cou-
pling.
For any § > 0, continuity supplies an 1 > 0 such that

fratio (Tnuma Tden) -V VOA/V*
Using the pointwise nonnegativity of ‘7*, we obtain
131“(‘\/ ‘//\bA/‘//\Y* —vVoa/V*| > 5)

< Pr(maxc{|Toa — Voul. [V = V') 2 n) — 0,

< 0.

max{‘rnum - VOA|7 |Tden - V*|} <n —

This proves the empirical ratio assertion for the exhibited schedule and every sequence of
the stated couplings.

. Finally, at p=q=1/2, pjpo = p1 =1/2, and e = 1,

so direct substitution gives

1/2  1/2 9
Voa =7+ -5 +2-4° =34
OA 1/2+1/2+

To compare this with the balanced value, use
sinh(1/2) > 1/2 >0,  cosh?(1/2) —sinh?(1/2) = 1.
In particular,
. 19 33
33sinh?(1/2) > ik 1,

and therefore
cosh?(1/2) = 1 + sinh?(1/2) < 34sinh?(1/2).

Division by the positive quantity sinh?(1/2) yields

. cosh(1/2)\?

as required.
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Proof of Lemma 1. 1. By Assumption 8, the privacy ratio
ri=e
satisfies r > 1. In the four-record order, the probabilities are

(70,1, 70,2, 79,3, To.4) = (1 —p)(1 — o), (1 — p)po, p(1 — 1), ppa)

Thus Assumptions 6 and 7 give
4
M >0 (G=1,...,4), > m,;=1
j=1

2. Define the row measures, their common dominating measure, and the staircase rays by

- AdQrow.j r, T;€S8
Qrowj = Q(- | ; =" Qrowj o QQrowy )T TES
! L g =1 7 J; dv ' s() {1, xj & S.

Choose nonnegative finite measurable versions of the densities f;, setting them to zero on
any exceptional null set where the Radon—Nikodym derivatives are infinite. The privacy
inequalities imply

fi(z) <rfi(z) for v-almost every z, for every j, k.

Indeed, integrating over the measurable set where f; > r fi, would contradict Qrow,j(A) <
TQrow,k(A) if that set had positive v-measure. There are finitely many pairs, so these
inequalities hold simultaneously outside one null set.

For every z € Z, define

0, mbase(z) =0,

Mpase(2) 1= 121].124 fj(z)’ yj(z) = fj(z)/mbase(z) —1
r—1 ’

mbase(z) 7£ 0.

On the common set where the privacy inequalities hold, an index attaining the minimum
gives
0< mbase(z) < f](z) < Tmbase(z)'

If mpase(z) = 0, all four densities vanish. Otherwise, division by the positive minimum
and by r — 1 gives 0 < y;(z) < 1. In either case,

f](z> = mbase(z) (1 + (T - 1)yj(2’)).
For every subset T' C X, including the empty and full subsets, define

wr(z) == H y;i(2) H (1 —y;(2)).

jix; €T jrx;¢T

Expanding the products yields

Z wr(z) =1, Z wr(z) = y;(2),

TCX TCX
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and consequently

> wr(2)br(j) =1+ (r = 1)y;(2).

TCX
To express this sum using proper nonempty subsets, put

wg(2) + rwr(z)
r+1

Spi={a1},  keupe(2) =

)

and, for § € S, define

Ag(z) := max {0, Mbase (%) [ws(Z) + keube(2) (L(s=s;) + 1{S:X\ST})i| } :

These functions are measurable and nonnegative on all of Z. On the common set where the
privacy inequalities hold, their expressions inside the maximum are nonnegative. Moreover,

bST(j) + bX\ST<j> =r+ 17
so the added complementary-pair contribution is precisely wg + rwy, the contribution of
the empty and full subsets. Therefore
fi(z) = Z As(z)bs(j) for v-almost every z, for every j.
SeS

The case mpase = 0 gives zero on both sides.

. Define coefficient measures and weights by
Ag(A) := / As(z) dv(z), as = Ag(Z2).
A
Since every ray coordinate is at least one, the preceding decomposition gives

0 < Ag(2) < As(2)bs(1) < fi(z) v-almost everywhere.

Thus each coefficient is integrable. Integrating the decomposition gives, for every measur-
able A C Z,

Qrow,j(A) = Z bS(])AS(A)

In particular,

as >0, > asbs(j) = Qrow;(Z) = 1.

SeS
Hence o € A..

Define the postprocessing measures on the whole pattern set by

As(A)/as, as >0,
Qrow,l(A); ag = 0.
Every row is a probability measure, and the finite pattern domain makes K a probability

kernel. If ag = 0, the nonnegative measure Ag has zero total mass and is the zero measure.
Consequently, in both cases,

K(S,A) = {

As = asK(S,-).
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It follows that

Qrow(A4) = ) asbs(j)K(S,A) = Y QalS | 2;)K (S, 4),

Ses SeS

which proves @Q = K o Q.. Indexing these measures and weights by the stated fourteen
patterns gives the required channel.

. Both information matrices are symmetric: their defining summands and integrands are
symmetric outer products. We next identify their quadratic forms.

With p fixed, define the input score vectors by

_ Vg,

oj: c R2.

ﬂ-e 7j

The positive record probabilities make these vectors well defined. Differentiating the pat-
tern masses, with p and ¢ fixed, gives

4 4 4
hs(0) = moibs(i) >0, gs=> bs(j)Vems; =Y _ maibs(j)o;.
j=1 j=1 j=1

For an arbitrary direction & € R?, define the release masses, score numerators, and release
scores by

4
Bs =y m,;Qa(S | z;) = ashs(9),

J=1

4
nsg = Z”GJQ«I(S | 2;) ¢ oy = asgdé,

j=1

Jnse/Bs, Bs >0,
T]S,f T
0, Bs = 0.

If ag = 0, both Bs and ng¢ vanish. If ag > 0, cancellation gives

nse = 95¢ nge _ s
¢ hs(0)  Bs hs(0)

Using zero for the contribution of a zero-mass atom, expansion of the quadratic form
therefore yields

T )2
D Bsnie=> as (ff:(fﬁ)) = ¢ Iyt

SeS SeSs

For the original output, define

4 4
fout(z) = Zﬂp,jfj(z)v dQ(Z) = ZV@WQij(Z),
Jj=1 J=1

¢ do(2)
(o) = Folz) " JE) >0
0, fout(2) = 0.
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Here fou is the output-law density and dy is its vector of parameter-derivative densities.
Since the 7g ; are positive and the f; are nonnegative, fo,t = 0 implies that every f; =0,
and hence dy = 0. Thus, with the same zero-denominator convention,

€TI(Q)E = / foutj / Fout (2)e (2)? d(2).

The first identity follows by expanding the square and exchanging the finite coordinate
sums with the integral.

. We derive the exact information-gap identity. The factorization, weighted first by the input
probabilities and then by their directional score numerators, gives the following identities
of measures:

ZﬁSK(Sa ) = fout v,

4
Z Bsns,eK(S,-) = Zﬁe,jﬁTUj Qrow,j
j=1

= (¢"dg) v.
The second identity uses Bsns¢ = ng¢, which also holds when Bg = 0.

The output score is measurable and bounded, because, wherever fu,¢ > 0, it is a weighted
average of the four directional input scores:

Z”“fj Eos  1G(2)] < max €70,

fout 1<j<4

Its assigned value zero satisfies the same bound when fo,+ = 0. Hence the following
integrals are finite. Probability normalization of each row of K, followed by the two
measure identities above, gives

S s / nZe K(S.dz) = € T,

Ses

> fsnse [ GV K(S.d2) = [ (€1 do(e))Ge() ()

Ses
= ¢ IH(Q)E,

and

> 85 [ PS4 = [ fanl2):Pav(e) = € Q.

Ses

Expanding the square and substituting these three identities proves

€T (Io(0) - (@) = Y Bs / (nse — Ce(2))? K (S, d2).

Ses
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6. Each release mass g is nonnegative, and each integral of a square is nonnegative. There-
fore, for every ¢ € R2,

¢ (In(e) — I6(Q))€ > 0.
Together with symmetry, this proves

Ip(a) — Ip(Q) = 0.

7. Fix t € R and suppose that the two quadratic forms agree in the direction v(¢). The
identities above turn this equality into

0= Bs /Z(ns,v(t) — Gy (2))? K (S, d2).

Ses

Every summand is nonnegative. For any S with ag # 0, nonnegativity of a.g and positivity
of hg(0) give
-
gsv(t)
Bs = ashs(0) >0, = = ps(6,1).
( ) nS,’U(t) h5(9> p ( )

Its squared residual consequently has zero integral:

2
/Z(pS(e’ t) - Cv(t) (Z)) K(S> dZ) =0.
A nonnegative integrable function with zero integral vanishes almost everywhere, so

Cot)(2) = ps(0,t) for K(S,-)-almost every z.

Now let S, T be two active patterns. If their projected scores were different, define the
measurable set

Egy = {zeZ: Cv(t)(z> # ps(0,1)}.

The almost-everywhere score identities for S and T" would give
K(S,Es;) =0, K(T,Z\ Est) = 0.

These equalities establish mutual singularity of the two conditional output measures. Thus,
when those measures are not mutually singular, their projected scores must satisfy

ps(0,t) = pr(0,1),

as claimed.
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