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Abstract

We characterize the optimal accuracy of pure differentially private pointwise treatment-
effect estimation and honest interval inference from independent binary observational records.
The model has a scalar covariate on [0, 1], an unknown measurable density between 1/2 and
3/2, treatment probabilities between 1/4 and 3/4, propensity and control regressions of
Hélder order 1/10, and a Lipschitz treatment contrast, all with regularity radius 3. Within
this model, consistency and conditional exchangeability identify the causal contrast almost
surely; continuity and positive design density identify its value at the fixed covariate location
1/2. For sample size n > 2 and pure replacement privacy budget 0 < e < 1, both minimax
expected absolute error and minimax maximal expected length of connected intervals with
uniform finite-sample 90% coverage have order

min {1, max {n_1/4, (n%e)~1/7, (ne)_l/Q}} .

A count-weighted within-cell pair ratio attains these orders through one joint Laplace release
and public tuning. Shared population occupancy weights accommodate every admissible
design density. Causal testing alternatives supply matching lower bounds for the respective
private decision problems. Along admissible privacy-budget sequences, vanishing optimal
risk and honest expected length are equivalent to ne — oo.

1 Introduction

This paper establishes matching finite-sample orders for private estimation and honest interval
inference for a treatment effect at a fixed covariate value. The experiment consists of independent
binary observational records with a scalar covariate, fixed treatment overlap, a bounded positive
design density, rough nuisance regressions, and a Lipschitz treatment-effect contrast. Within
this experiment, a single joint private release attains both the minimax expected absolute-error
order and the optimal order of maximal expected length of connected intervals with uniform
90% coverage. The matching conclusions concern the dependence on sample size and privacy
budget, with explicit numerical constants.

Pointwise treatment effects describe how the expected response to treatment varies across
observed characteristics. Under consistency and conditional exchangeability, observational
treatment-arm regressions identify the conditional potential-outcome contrast. Pointwise
evaluation additionally requires a choice of regression version. In the class studied here,

*Machine-generated by the CausalSmith research pipeline.


https://causalsmith.org/papers/stat_private_cate_roughdesign_frontier_v1

contrast continuity and positive covariate density determine a unique continuous representative,
making its value at the public evaluation location an identified feature of the observed-record
law, as established in Lemma 1. Privacy then constrains how that feature can be estimated and
reported from confidential records.

The statistical class in Definition 9 fixes the covariate domain to [0, 1], the evaluation location
to 1/2, and a common regularity radius of 3. It combines a measurable density bounded above
and away from zero, treatment overlap, one-tenth Holder propensity and control regressions,
and a Lipschitz contrast for binary outcomes. Releases satisfy pure central differential privacy
under replacement adjacency on the full ordered-dataset space.

The smooth contrast permits the two treatment-arm means to share rough local variation
that cancels in their difference, while rough treatment selection remains an additional nuisance.
This scalar binary experiment makes the interaction between nuisance roughness, local occu-
pancy, and privacy explicit.

Let n denote sample size and e the privacy budget. For every integer n > 2 and 0 < e < 1,
define the accuracy benchmark

r(n,€) = min {1, max {n_1/4, (n%e)~ 17, (ne)_l/Q}} .

Theorem 2 establishes that minimax maximal expected absolute error is bounded above and
below by numerical multiples of this benchmark. Theorem 3 establishes the same order for min-
imax maximal expected length among private connected-interval procedures satisfying uniform
finite-sample 90% coverage. Both criteria integrate sampling variation and release random-
ization. The lower bounds range over all everywhere-defined private randomized procedures
admitted by the respective criteria.

The attaining construction uses a public window around the evaluation location, partitioned
into equal cells. Within each cell, treatment—outcome pair differences form a numerator and
treatment pair differences form a denominator. Count weighting gives their population means
the same occupancy weights, so the population ratio preserves the cellwise approximation to
the target across every admissible measurable design density. The joint statistic has uniformly
bounded replacement sensitivity, including changes involving cells with fewer than two records.
Independent Laplace perturbations, a public denominator floor, and clipping therefore yield
an everywhere-defined private ratio. Public tuning balances localization bias, within-cell nui-
sance approximation, pair variation, and privacy noise. The uniform squared-error envelope
in Theorem 1 supplies an honest interval radius, and candidate-value inversion in Algorithm 3
reproduces that interval from the same joint release.

The converse uses causal alternatives satisfying the same model restrictions. Shared-sign al-
ternatives vary the nuisance functions while maintaining a common treatment-effect separation;
their mixture permits likelihood and component-coupling comparisons. Direct localized alter-
natives provide the complementary privacy comparisons. The finite testing priors in Lemma 7
combine these experiments across budget regimes. For scalar estimation, accurate recovery of
separated targets would distinguish their released-output laws. For honest intervals, transferred
coverage probabilities force simultaneous containment of separated targets with positive prob-
ability, and connectedness converts that containment into a length lower bound. This interval
argument establishes the expected-length converse directly.

The closest pointwise comparison is Kennedy et al. [2024, Theorems 1-2 and Remarks 2 and
11]. At dimension one, contrast smoothness one, and average nuisance smoothness one tenth,
their rate specializes to n~1/4, with the nuisance average below the relevant one-sixth threshold.



For the binary bounded-positive-density experiment here, shared occupancy weighting attains
this statistical scale together with the privacy scales (n%¢)~'/7 and (ne)~'/2. The reusable
contribution is the combination of density-robust occupancy-weighted attainment with matching
private testing comparisons; the connected-interval converse then transfers that frontier directly
to honest expected length. Section 2 gives the detailed comparison of experiments, assumptions,
and adjacent private and inferential literature.

The benchmark gives an order-based guide to sample-size and budget choices. As the budget
decreases, its dominant term moves from statistical variation to sparse-pair privacy noise, then
dense-occupancy privacy noise, and finally bounded-range saturation. Proposition 1 identifies
the transition budgets and establishes that vanishing private minimax absolute risk along ad-
missible budget sequences is equivalent to ne — co. The interval comparison gives the same
condition for vanishing optimal honest expected length.

The paper proceeds through related work, the observation model and decision criteria, and
the within-cell private release. It then presents the matching estimation and honest interval
frontiers, followed by discussion and limitations. The appendices develop identification and
upper-bound ingredients, lower-bound experiments and component coupling, testing reductions,
and proofs of the main results.

2 Related work

The closest comparison is with Kennedy et al. [2024, Theorems 1-2 and Remarks 2 and 11|, who
characterize pointwise conditional average treatment effect estimation under separate Holder re-
strictions on the propensity score, control regression, and treatment contrast. For their formula,
dimension one, contrast smoothness one, and average nuisance smoothness one tenth give the
rate n=/4; one tenth is below the corresponding one-sixth threshold. The present choice there-
fore isolates a simple rough-nuisance regime in which higher-order bias control is relevant. Their
lower bound applies to a broader experiment allowing real outcomes; its construction uses a
binary-outcome submodel and a covariate density bounded above that can vanish locally. Their
higher-order local-polynomial estimator attains the stated rate under additional approximation,
eigenvalue, boundedness, and covariate-distribution estimation conditions. Remark 11 expresses
the last requirement through a third-order product involving design estimation and nuisance er-
rors. The present experiment in Definition 9 combines binary outcomes, a scalar covariate, a
density bounded above and away from zero, fixed overlap, one-tenth Holder nuisance functions,
and a Lipschitz treatment contrast. Within this class, Theorem 2 gives matching orders for
private pointwise expected absolute error, with additional scales (ne¢)~!/7 and (ne)~'/2. The
comparison therefore concerns both the statistical experiment and the attainment argument:
here, occupancy-weighted within-cell pairs support private attainment under the stated density
bounds.

This construction connects to the literature on private U-statistics. Chaudhuri et al. [2024,
Theorem 2| give a pure differentially private estimator for the expectation of a bounded sym-
metric statistic, with a probability bound involving its variance, concentration of local Héajek
projections, and privacy terms. The release in Algorithm 1 combines two count-weighted pair
statistics within a public partition, adds Laplace noise jointly, and forms a clipped ratio with a
public denominator floor. Its analysis addresses the random number of observations contribut-
ing pairs and the normalization needed for a local treatment contrast. The shared occupancy
weights in the population numerator and denominator are central to Lemma 2, while Lemma 3



controls replacement sensitivity across cell counts, including transitions involving cells with fewer
than two observations. Together, these features support the uniform guarantee in Theorem 1.

The lower-bound analysis draws on coupling-based private testing. Acharya et al. [2021,
Section 2] relate private distinguishability to the expected Hamming distance between datasets
under a coupling, including comparisons between mixtures of product laws. The present anal-
ysis specializes this approach to causal alternatives satisfying the binary experiment and its
smoothness restrictions. The common-mass construction in Definition 23 operates on conditional
components of the shared-sign experiment, and Lemmas 5 and 6 connect these comparisons to
private output laws. The separated testing priors in Lemma 7 then supply the experiments
used for the estimation and interval lower bounds. The contribution lies in constructing and
controlling these comparisons within the specified causal class.

Private heterogeneous-effect learners provide a complementary perspective. Niu et al. [2022]
develop a general procedure for conditional average treatment effect learning under approximate
differential privacy, using sample splitting and private base learners. Their implementations in-
clude single-stage and multistage estimators, and their empirical performance criterion is test-set
mean squared error, with a bias—variance decomposition. Schroder et al. [2025b, Theorem 1]
instead establish approximate differential privacy for a prespecified finite vector of conditional
treatment effect queries through Gaussian output perturbation calibrated to the second-stage
learner’s sensitivity. Their accompanying performance analysis concerns Neyman orthogonality
and quasi-oracle estimation under nuisance estimation conditions [Schroder et al., 2025b, The-
orem 2|. The present estimand is the treatment contrast at a fixed covariate location, privacy
is pure differential privacy under replacement adjacency as defined in Definition 10, and perfor-
mance is measured by maximal expected absolute error and honest maximal expected interval
length in Definitions 11 and 13. These choices make the comparisons specific to the estimand,
privacy requirement, and decision criterion.

The methodological background includes residualization in semiparametric regression
[Robinson, 1988], orthogonal scores and cross-fitting [Chernozhukov et al., 2018], and two-stage
conditional treatment effect estimation [Nie and Wager, 2021, Kennedy, 2023]. Higher-order
influence functions supply a general framework for controlling nonlinear nuisance bias [Robins
et al., 2008]. Causal forests and generalized random forests provide adaptive local estimation
and asymptotic inference under their respective regularity conditions [Wager and Athey, 2018,
Athey et al., 2019]. These approaches explain the importance of separating contrast regularity
from nuisance complexity; the present pair construction gives a concrete private implementation
for the rough-nuisance experiment in Definition 9.

Smooth-nuisance kernel results form a separate model comparison. Kim [2026, Sections 2,
5, and 6] study conditional treatment effects under reproducing kernel Hilbert space restrictions
on response functions, with additional spectral, source, or dimension structure for the contrast.
Their kernel ridge regression analysis relates estimation rates to contrast complexity and overlap
within those models. Here, regularity is specified directly through the Holder and Lipschitz
conditions in Definition 9, and the private risk comparison is established for that class. The
distinction between these function spaces and performance criteria governs the interpretation of
their respective optimality results.

Finally, the interval criterion connects private causal inference to honest nonparametric infer-
ence. Armstrong and Kolesar [2018] derive finite-sample optimal intervals and efficiency bounds
for linear regression functionals under Gaussian errors with known variance, while Armstrong
and Kolesar [2020] develop intervals whose critical values account explicitly for worst-case bias.



The present construction likewise incorporates a public error envelope, and Theorem 3 estab-
lishes matching orders, up to constant factors, for maximal expected length subject to uniform
finite-sample 90% coverage over the causal class and pure replacement privacy. A complemen-
tary private causal inference result is provided by Schroder et al. [2025a, Sections 4.2-4.3],
who construct approximate differentially private intervals for the average treatment effect using
asymptotic normality and accounting for uncertainty from estimation and privatization. The
present expected-length result places pointwise inference for a Lipschitz contrast with rough
nuisance functions within a uniform finite-sample decision framework.

3 Observation model, identification, and decision criteria

Generic constants ¢ and C' denote positive numerical constants whose values may change across
occurrences. Absolute values denote scalar magnitudes, and a =< b means that a is bounded
above and below by positive numerical multiples of b. For sample size n, record indices run from
1 to n; sums over empty index sets equal zero. Expectations and probabilities with procedure
subscripts integrate the procedure’s randomization as well as the observed sample.

3.1 Causal records and observational sampling

The full causal record is (X, A, (Y (0),Y(1)),Y), where X € [0,1] is the scalar covariate, A €
{0,1} is treatment, and the potential and observed outcomes are binary. Its observed marginal
retains (X, A,Y), and an ordered sample consists of n independent records from that marginal.
The anchored definitions immediately below record the coordinate, marginal-law, and dataset
conventions used by the statistical class and decision problems.

The model uses a common public regularity radius L for the nuisance functions and the
treatment-effect contrast. Its numerical value is fixed throughout the analysis.

Definition 1. [synth_4] (Fixed public regularity radius) The public reqularity radius L is the
real constant
L=3.

The causal record contains the covariate X, treatment indicator A, potential-outcome pair
YP°' and observed outcome Y. The following coordinate conventions distinguish the observed
variables from the potential outcomes.

Definition 2. [synth_9] (Observed records and ordered datasets) The observed-record space is
O =10,1] x {0,1}%,

equipped with its Borel sigma-algebra, with a record written as z = (x,a,y). For a nonnegative
integer n, define O™ to be its ordered n-fold product, equipped with the product sigma-algebra. A
dataset is an element

D= (z1,...,2,) € O™

For a random dataset D, write L(D) for its probability law on O™; explicitly,
L(D)(E) =Pr{D € E}

for every measurable E C O™. For n = 0, the product consists of the empty dataset.



Definition 3. [synth_3] (Observed binary outcome coordinate) The observed binary outcome
Y is the final coordinate of a full causal record, whose coordinates are, in order, a covariate, a
binary treatment indicator, an ordered pair of binary potential outcomes, and a binary observed
outcome.

Definition 4. [synth_2| (Binary treatment coordinate) The binary treatment indicator A maps
each full causal record to its treatment coordinate, taking values in {0,1}. A full causal record
1s ordered as covariate, binary treatment, ordered pair of binary potential outcomes, and binary
observed outcome.

A causal law P specifies the joint distribution of the full record. Its observational marginal
P°s specifies the distribution available to an estimator; the covariate marginal Py describes the
random design.

Definition 5. [synth_1] (Scalar covariate coordinate) The scalar covariate X is the first co-
ordinate of the causal record, with values in the closed unit interval:

X €[0,1].

Write Y(A) = (1 — A)Y(0) + AY (1) for the potential outcome selected by the realized
treatment. The observed-record space O retains the covariate, treatment, and observed outcome,
and an ordered dataset D collects these records.

Definition 6. [synth_8] (Causal coordinates and marginal laws) A causal law P is a Borel
probability law of
(X, A, YP" V) €0,1] x {0,1} x {0,1}? x {0, 1},

where X is the covariate, A is the treatment indicator, Y is the observed outcome, and
Yot = (v(0),Y (1))

is the ordered pair of control and treatment potential outcomes. Define the observational marginal
and the covariate marginal by

P — Lp(X,AY),  Px=Lp(X).
Here Lp denotes the probability law of the indicated coordinates under P.

Sampling and causal identification rest on the following three conditions. The first specifies
how observed records enter the dataset.

Assumption 1. [ass:iid] (Independent and identically distributed observations) The dataset
D has distribution
L(D) = (P°b)®",

Independent and identically distributed observational sampling makes the common observed-
record law the statistical experiment for estimation and inference [Kennedy et al., 2024]. The
next condition connects each observed outcome to the corresponding potential outcome.

Assumption 2. [ass:consistency] (Consistency of observed outcomes) The observed outcome
Y equals the potential outcome Y (A) selected by the realized treatment with probability one:

P{Y =Y(A)} = 1.



Consistency assigns the realized outcome to the treatment actually received, giving the ob-
served outcome regression its potential-outcome interpretation [Kennedy et al., 2024]. Iden-
tification further requires that the covariate account for treatment selection in the following
sense.

Assumption 3. [ass:exchangeability] (Conditional exchangeability of treatment) The
potential-outcome pair YP is conditionally independent of the treatment indicator A given the
covariate X under the causal law P:

YPr UL A|X [P

Conditional exchangeability permits comparison of the two treatment arms at a common
covariate value [Kennedy et al., 2024]. Together with consistency and the overlap restriction be-
low, it identifies the conditional mean potential-outcome contrast from observational regressions,
initially up to covariate-null sets.

3.2 Selected regressions and the statistical class

Pointwise estimation requires explicit regression versions. We therefore specify the selected
design density fp, propensity regression ep, and control outcome regression g p before imposing
their regularity conditions.

Definition 7. [synth_10] (Selected design density and observational regressions) For a causal
law P whose covariate marginal Px is absolutely continuous with respect to Lebesque measure
dx on [0,1], let fp be the selected measurable version of its density:

dP
fp= T;{’ Px(B) = /BfP(UC) dx

for every Borel set B C [0,1]. Let ep and po,p be the selected versions of the propensity regression
and the control outcome regression, respectively:

ep(x) =P(A=1]| X =x), po.p(z) =EplY | X =2, A=0], x € [0,1].

These conditional expressions denote the selected regression functions on [0,1]. The model’s
overlap and smoothness conditions apply to these selected versions, and its density bounds apply
to fp Lebesgue-almost everywhere.

The selected treated outcome regression 11 p completes the observational contrast 7p. We
use the selected conditional versions throughout and define

1
pp(zr) = EplY | X =2,A=1], 7p(x) = p1,p(2)—po,p(z), 0 = 5,

H(P) = Tp(l‘o).
Thus the fixed public evaluation location xy determines the scalar target 6(P).

Binary outcomes place both the contrast and the target in [—1,1]. We next organize the
random-design, overlap, and smoothness restrictions that determine the statistical class.

Assumption 4. [ass:density| (Bounded covariate density) The covariate density fp satisfies

3

< fp(x) < 3 for Lebesgue-almost every x € [0, 1].

N



The bounded positive random-design density ensures that covariate neighborhoods receive
probability comparable to their Lebesgue length. These fixed numerical bounds instantiate the
density condition in [Wager and Athey, 2018, Theorem 1, footnote 6]. Treatment probabilities
are likewise bounded away from their endpoints.

Assumption 5. [ass:overlap| (Uniform treatment overlap) The conditional treatment prob-
ability ep satisfies

1
i <ep(x) < for every z € [0, 1].

>

Uniform treatment overlap ensures that both treatment arms remain represented throughout
the covariate domain; the constants give a fixed numerical version of the standard overlap
condition [Kennedy et al., 2024]. The nuisance regressions may vary substantially over short
distances, subject to the following common Hélder order.

Assumption 6. [ass:propensity-holder| (Holder continuity of propensity) The conditional
treatment probability ep satisfies the Holder bound with common smoothness radius L:

lep(z) — ep(2)| < L|z — /|10 for every z,x' € [0, 1].

Holder propensity regularity controls local changes in treatment selection while allowing a
rough propensity function of order 1/10 [Kennedy et al., 2024]. The control regression obeys
the corresponding restriction.

Assumption 7. [ass:control-holder| (Holder continuity of control means) For every z,2’ €
[O’ 1]}
|o,p(x) — po.p(x')| < Llw — /[0,
Holder control-regression regularity bounds local changes in the baseline outcome mean at
the same rough order [Kennedy et al., 2024]. The treatment-effect contrast has greater regularity
than these nuisance functions.

Assumption 8. [ass:contrast-lipschitz] (Lipschitz continuity of contrasts) For every
z, 2’ €10,1],
|7p(x) — 7p(2)| < L|x — 2/|.

Lipschitz contrast regularity controls the change in the conditional treatment effect over
a covariate neighborhood. It is the Holder order-one condition under the convention used in
[Kennedy et al., 2024]. Thus the model combines a Lipschitz target function with propensity
and control regressions of Holder order 1/10, all within the fixed radius in Definition 1.

We collect these statistical restrictions into a class of causal laws. The private-release re-
quirement is introduced afterward, once its output-space notation is in place.

Definition 8. [synth_16] (Borel probability laws) For a space X equipped with its Borel o-
algebra B(X), define

Prob(X) = {P : P is a probability measure on (X,B(X))}.

The statistical class includes the identifying conditions and the design and function restric-
tions just stated.



Definition 9. [def:complete-model] (Causal law class P) P is the class of causal probability

laws
P € Prob([0,1] x {0,1} x {0,1}* x {0,1})

satisfying all of the following conditions:
e (Consistency.) Assumption 2.

o (Exchangeability.) Assumption 3.

(Covariate density.) Assumption 4.

(Overlap.) Assumption 5.

(Propensity smoothness.) Assumption 6.

(Control-mean smoothness.) Assumption 7.
o (Contrast smoothness.) Assumption 8.

The function conditions apply to the selected versions of the observational regressions. The
covariate density is an unknown measurable function. Both arm means range over their full
binary-outcome domain, subject to the stated conditions. Membership in P is determined by
these properties of the causal law.

For laws in Definition 9, consistency, exchangeability, and overlap identify the observational
contrast with the conditional mean of Y (1) — Y (0) almost everywhere under the covariate law.
Contrast continuity and the positive design density then determine its pointwise interpretation:
continuous versions agreeing almost everywhere agree throughout [0, 1]. Consequently, the target
6(P) is the value of the continuous causal contrast at the fixed evaluation location. The argument
is given in Lemma 1.

3.3 Private releases and decision criteria

Privacy constrains a release on the full ordered dataset space in Definition 2. Its comparison
concerns an arbitrary dataset and a comparison dataset D’, using replacement Hamming distance
dy(D,D"). A randomized release M takes values in a standard Borel output space B; the public
privacy budget € bounds the change in its output probabilities.

The privacy requirement applies to every replacement-adjacent pair, including datasets out-
side any particular sampling law’s support.

Assumption 9. [ass:pure-privacy] (Pure replacement differential privacy) For every pair
of datasets D, D' € O™ with replacement distance dy(D,D’) = 1, and every measurable output
event E € B(B),

M(D,E) <exp(e)M (D', E).

Pure central differential privacy under replacement adjacency bounds the multiplicative
change in every output-event probability when one observed record is replaced [Acharya et al.,
2021]. Requiring this property everywhere makes privacy a condition on the release itself, uni-
formly across the full dataset space. The admissible class is therefore defined independently of
the causal law.



Definition 10. [def:private-kernels] (Private release class M, (B)) M, (B) is the class
of all everywhere-defined Markov kernels

M:0" B

satisfying Assumption 9. Here B is a standard Borel output space, and M (D, E) is the condi-
tional probability of an output in the Borel event E given dataset D.

We use separate decision criteria for scalar estimation and interval inference. For a random-
ized scalar estimator 7', the minimax absolute-error risk R, . measures the smallest achievable
worst-case expected distance from the pointwise target.

Definition 11. [def:risk-criterion| (Minimax absolute-error risk Ry, )

Rpc= inf  sup E/pobsyen 7|1 (D) — 0(P)|.

T T (k) pep ) T(D) = 6P|

Here T(D) is the scalar output of the randomized estimator, O(P) is the pointwise treatment-
effect target, and the expectation integrates both the observed sample with law (P°*%)®™ and the
estimator randomization.

The supremum evaluates accuracy uniformly over the causal class in Definition 9, while
the infimum ranges over all private scalar releases in Definition 10. Interval inference instead
evaluates expected length subject to a uniform coverage requirement. To express that criterion
for randomized procedures, we first specify the measurable interval output space Z.

Definition 12. [synth_13] (Measurable interval output space) Define
Z={I CR:1I isa connected Borel set}.

Code the empty set by a distinguished symbol &. Code each nonempty interval by its lower and
upper endpoints £,u and endpoint-inclusion flags ne,n, € {0,1}, where

e RU{—o0}, u € RU{+o0}, (<.

For £ < u, the code represents

@, otherwise, @, otherwise.

(&U)HR U {{E}a €€R7 W:l, U {{U}, UE]R’ nu:]_’

An infinite endpoint has inclusion flag zero. For £ = u, require { = u € R andng = n, = 1, so the
code represents the singleton {€}. Equip the valid nonempty codes with the Borel sigma-algebra

inherited from
(RU {—o0}) x (RU{+00}) x {0,1}?,

using the usual extended-real Borel structures and discrete flags, and adjoin the empty-set code as
an isolated point. Transport this sigma-algebra to I through the coding bijection. This makes I
a standard Borel measurable space, including empty, singleton, bounded, and unbounded interval
outputs.

This coding accommodates all connected Borel intervals and makes coverage events and
interval lengths measurable. For a randomized interval procedure I, the honest expected-length
criterion H,, . minimizes maximal expected length among private procedures attaining at least
90% coverage for every law in the class.

10



Definition 13. [def:interval-criterion| (Honest expected-length criterion H, ) The min-
imaz expected length under uniform 90% coverage is

Hy,.= Iemitnf - sup E(povsyen ; Leb(1(D)).
ianEP Pr(pobs)@nﬂ],{a(P)EI(D)}Zg/lo

Here T is the interval output space, I(D) is the released connected interval, and Leb(I(D)) is
its Lebesgue length. The probability and expectation integrate both the observed sample and the
procedure’s randomization.

Honesty here means uniform coverage over the entire causal class at the given sample size and
privacy budget. Connectedness gives length its usual interpretation as the span of a confidence
interval, and both coverage and expected length account for sampling and release randomization.
Since the target lies in [—1, 1], the constant release of that interval is private, has coverage one,
and supplies a finite-length admissible procedure. The two criteria in Definitions 11 and 13
thus evaluate estimation accuracy and honest interval precision within the same observational
experiment and privacy model.

4 A private release based on within-cell pairs

A single release of local pair statistics supplies both an estimator for the pointwise treatment
effect and an honest confidence interval under the criteria in Definitions 11 and 13. The construc-
tion uses public cell geometry and gives the numerator and denominator the same occupancy
weights. This shared weighting accommodates every measurable design density satisfying As-
sumption 4. We first specify the clipping operation used to keep the reported estimate within
the target range.

Definition 14. [synth_12] (Clipping to a closed interval) For real numbers a < b and u € R,
define
clipy 4 (u) = min{b, max{a, u}}.

Localization uses a public radius h around xg = 1/2. A public cell count k& determines the
cell width 6 and the equal-cell partition (Cj);?:l. The cell occupancy N;(D) counts records with
their dataset multiplicities. The following geometry fixes these quantities before the release is
computed.

Definition 15. [synth_11] (Public local cells) Let xg = 1/2, let h € (0,1/4] be the public
localization radius, and let k > 2 be the integer public cell count. Set 6 = 2h/k. The public local
window is [xg — h,xo + h] C [0, 1], with indexed partition (Cj);?:l defined by

O [xo—h+(j— 1), zo—h+379), 1<j<Ek,
T o — b4 (k= 1)8, o + 1], j=k

Public cell j means Cj. A record (X;, A, Y;) belongs to public cell j precisely when X; € Cj; its

count is
n

N;(D) =Y 1{X; € Cj}.

=1

Records are counted with their dataset multiplicities.

11



The public occupancy scale A measures the effective amount of information available from
cells containing pairs:
A =nhmin{l,nd}.

The factor nh describes the local sample size, while min{1,n0} accounts for the availability of a
second record in the same cell. Thus the scale accommodates both sparse and densely occupied
cells.

For the procedures below, define the public mean-squared-error envelope V'(h,d) and its
conservative bias component beyy, by

V(h,o) = 220 <h2 Ny Ry (eA)_Q)  beny = 219V/R2 1 6275,
Here b2, collects the localization and within-cell bias terms in the envelope. The appendix

separately writes beep = 3h+4246/5 for the sharper cellwise population certificate. The numerical
benchmark r(n, €), which will determine the public tuning, is

r(n,€) = min {1, max {n*1/4, (n%e)~ V7, (ne)*l/Q}} .

All of these quantities depend on public parameters.

The numerator statistic Sy (D) aggregates within-cell treatment—outcome differences, and
the denominator statistic Sp(D) aggregates within-cell treatment differences. Their common
occupancy weighting explains the construction’s treatment of the design density. To describe
that weighting, let (X, A,Y) and (X', A’,Y”) be independent records drawn from the observed
law conditional on membership in cell C;. Define the conditional pair moments v; and d;, and
the occupancy weight w;, by

vj=EB{(A-A)Y-Y)| X, X' €Cj}, dj=E{(A-A)?|X, X' €Cj},  w;=E{N;(D)L{N;(D)>2}}.

The population means N and D of the two statistics consequently take the form

k k
W:ZU}]‘V]', Esz]d]
j=1 i=1

Both sums use the same weights, including the effect of cells containing fewer than two records.
Their ratio therefore averages the cell ratios with weights proportional to w;d;. The smoothness
restrictions in Assumptions 6 to 8 control the cellwise approximation to the target, while the
measurable density determines the common weighting. The detailed occupancy argument is
given in Lemma 2.

The first procedure computes a single joint noisy release S. A positive public denominator
floor dy then stabilizes the ratio. The local estimator fh,k and local interval fhk are both
postprocessings of that release.

Algorithm 1 (Private ratio CIA}LJC and interval fhk)

The inputs are an ordered dataset D € O", the public localization radius h, the public cell
count k, the privacy parameter €, the public occupancy scale A, and the public error envelope
V.
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1. Set the cell width and positive denominator floor to

2h 3A
5= do="7

> 0.
For public cell j, let its records and record count be
D; = {(X;, A;,Y;) : i indexes a record of D in public cell j}, s; = |Djl,

where records are counted with their dataset multiplicities.

2. Form the numerator and denominator statistics by summing the cell contributions:

0, s; < 2,

SN(D) =) {2 {Sj 2ox,ay)en;, AY — <Z(X7A7Y)€Dj A) (Z(X’A’Y)GDJ' Y>}
J Sj —1 7 Sj Z 27

0’ Sj < 2,

2
Sp(D) = Z 2 {Sj > (X,Av)en, A~ (Z(X,AY)EDJ’ A) }
7 y 8y > 2.
Sj -1

Only occupied cells need to be included in these sums.

3. Draw independent Laplace noises once:
in 12
EN,ED ad Laplace <O, ) .
€

Release the joint statistic

S = (Sn,8p) = (Sn(D) + v, Sp(D) +£€p).

4. Output the following postprocessing of this single release:

- . Sy
Thy = cllp[_m} {W} )

T = [max {—1,Th,k — 10V (n, 5)} , min {1,?,17,{ + \/10V(h,5)}] .

The map is defined on every D € O".

The cell formulas are count-weighted sums of symmetric pair contributions. They can be
computed from cell totals, preserving the pair construction while retaining a direct implemen-
tation. Cells with zero or one record contribute zero to both coordinates. Replacement privacy
requires control of changes across all cell counts, including replacements that move a record be-
tween cells; Lemma 3 supplies this sensitivity argument. The independent Laplace perturbations
implement the joint release, and the estimator and interval inherit its privacy by postprocessing
[Dwork et al., 2006, Dwork and Roth, 2014].

13



Public tuning selects the estimator T* and interval I* using the benchmark alone. In the
local branch, the dyadic choice of h makes k an integer and sets § = h°, balancing the two
squared-bias terms. The following procedure also specifies the constant outputs for the branch
r(n,e) > 1/8.

Algorithm 2 (Public tuning for T* and f*)

The inputs are the dataset, the sample size n, the privacy parameter ¢, and the numerical
benchmark r(n, €).

1. If r(n,e) > 1/8, output R R
Tr=0, I'=[-1,1]

2. If r(n,€) < 1/8, choose the public tuning parameters

b= Nom(/rne)l  p_opt 5= % 15,

and output the local private ratio and interval:

(T*, ) = (Thpos Inp)-

This defines a single sample map whose public tuning depends only on n and e.

The stated interval is deliberately conservative at moderate sample sizes. In the local branch,
§ = h5, 50 V(h,8) > 22'h2. The dyadic rule gives h > r(n,€)/2, while r(n,€) > n~/4; hence

10V (h,8) > 5-220n71/2,

For 2 < n < 2% its square root exceeds the diameter of [—1,1], and the clipped centered
interval is therefore exactly [—1, 1], with the theorem’s uniform coverage guarantee. The fallback
branch has the same output. The practical interpretation of these constants is discussed under
Limitations and future work.

The interval also has a candidate-value interpretation. For each candidate effect ¢}, inversion
compares a clipped numerator with the candidate multiplied by the stabilized denominator. The
resulting interval I . uses the same joint release as the point estimate. To express the connected
output of the acceptance rule, we first define the interval hull.

Definition 16. [synth_17] (Interval hull) For a nonempty subset S C R, define its interval
hull as the smallest connected interval containing S':

hull(S) = {z € R : there exist a,b € S with a < x < b}.

With this operation, the inversion procedure expresses the interval directly in terms of the
released coordinates and public error envelope. In the inversion algorithm, the symbol b denotes

benv .
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Algorithm 3 (Interval inversion Iy, )

The inputs are the sample size n, privacy parameter e, benchmark r(n,¢€), public tuning
parameters h, k, §, denominator floor dy, and mean-squared-error envelope V' (h, §). The envelope
incorporates the bias envelope b, occupancy scale A, and Laplace second moment.

1. If r(n,e) > 1/8, accept every candidate ¥ € [—1,1] and output
I, =TI =[-1,1].
Otherwise, proceed to the following steps.

2. Compute the single joint noisy release S , with numerator coordinate Sy and denominator
coordinate Sp, using the public tuning parameters. Define

Bp = max{dy, Sp}, BN:clip[_B&BD](gN), p=+/10V(h,0).
3. Accept a candidate ¥ € [—1, 1] precisely when
|By — 9Bp| < pBp.
Output the interval hull of the accepted set, with [—1, 1] as the output if the accepted set

is empty:

* T
ne = J* =

hull{vﬁ‘ € [—1,1] : ‘BN - ﬁBD| < pBD}, {ﬁ € [—1,1] : ‘BN — ﬁBD| < pBD} #* O,
[—1,1], {9 € [-1,1] : |By — 9Bp| < pBp} = @.

Because Bp is positive, dividing the acceptance inequality by Bp gives an interval centered
at By/Bp = fh,k, with radius p, intersected with [—1, 1]. The acceptance set contains its center
and is connected. Hence the inversion reproduces the interval in Algorithms 1 and 2. Computing
the point estimate and this interval together uses one draw of the joint noise.

The next result establishes privacy for every dataset and uniform statistical guarantees over
the causal class. It gives both the local squared-error envelope and the absolute-error and
expected-length bounds obtained by public tuning.

Theorem 1. [thm:uniform-private-upper] (Uniform private upper bounds)! Let the public
parameters satisfy

e (Sample size.) n € N and n > 2.
e (Cell count.) k € N and k > 2.
e (Privacy budget.) 0 < e <1.

e (Localization radius.) 0 < h < 1/4.
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Define the cell width 6, public occupancy scale A, and public squared-error envelope V (h,d) by

0= %, A= nhmln{l,n5}, V(h)&) — 220 (hQ + 52/5 n A_l n (EA)_2) .

Define the numerical benchmark for public tuning by
r(n,€) = min {1, max {n*1/4, (n%e)~ V7, (ne)*l/Q}} .
The joint release in Algorithm 1 is

S = (Sn(D) +&n, Sp(D)+€p),  En.Ep = Laplace(0, 12/e).

This release and its scalar and interval postprocessings ﬁhk and fh,k in Algorithm 1, together
with the publicly tuned outputs T* and I* in Algorithm 2, are everywhere-defined Markov kernels
satisfying pure e-replacement privacy on all of O™ in the sense of Definition 10.

For every P € P, the causal-law class in Definition 9, let §(P) = tp(xo) be the point target
at o = 1/2. Under the observed sample law (P°"%)®™, the local outputs satisfy

Bpomyen g, o |(Th(D) = 0(P)2] < V(h,0),
Pr {e(P) efhk(D)} > B Leb(Tnx(D)) <min{2 2,/10V (h 5)}.
(Pobsy@n T ’ ~ 10’ (Pobs)®™ I, ’ = ’ ’

The publicly tuned outputs satisfy

SUP E, povercom s f*(D - 0(P ‘ < 281(n, ),
SUD Bl poveyen 7 ) = 6(P) )
SUD B pupeyon 72 Leb(T*(D)) < 2%r(n, ),

PeP

and, for every P € P,
pr {op) e (D)} = 2
(Pobs)®@n Tx 10

The four terms in the error envelope separate the statistical mechanisms. Localization of
the Lipschitz contrast contributes h?, and within-cell approximation of the two rough nuisance
functions contributes §2/5. Pair-statistic variation contributes at scale A~1. The replacement-
copy variance inequality of Boucheron et al. [2013, Theorem 3.1, replacement-copy form, p. 54]
controls this variation through changes induced by replacing individual independent records.
Denominator stabilization keeps the noisy ratio defined across all occupancies, while the Laplace
second moments contribute the term (e.4)~2. The occupancy and replacement-sensitivity details
appear in Lemmas 2 and 3.

Under the public choice § = k%, the two squared-bias terms have the same order. The bench-
mark balances this bias against pair variation and privacy noise in the sparse and dense occu-
pancy regimes. Finally, the squared-error bound supplies the 90% coverage guarantee through
the radius 1/10V (h,d). Intersecting the interval with the target range preserves coverage and
bounds its length by two. Thus Theorem 1 supplies a common private release with uniform
estimation and finite-sample interval guarantees throughout the causal class in Definition 9.

!Formalization scope. This result uses the cited conclusion [Boucheron et al., 2013] (Theorem 3.1,
replacement-copy form, printed page 54). The cited source proof is not formalized here: Lean verifies its use
and all remaining steps. If that cited conclusion is false, the portions of this result that depend on it are not
certified.
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5 Optimal estimation and honest confidence intervals

The uniform guarantees in Theorem 1 lead to two decision-theoretic conclusions. The first char-
acterizes the smallest maximal expected absolute error among all pure-private scalar procedures.
The second characterizes the smallest maximal expected length among pure-private connected
intervals with class-wide 90% coverage. Both criteria are governed by the same numerical bench-
mark, under the causal-law restrictions in Definition 9.

For scalar estimation, the comparison includes every everywhere-defined private randomized
procedure admitted by Definition 10. The publicly tuned estimator of Algorithm 2 attains
the optimal order uniformly over the complete model class, including its admissible measurable
covariate densities.

Theorem 2. [thm:matched-risk-frontier| (Matched private risk frontier)?

n > 2 and privacy parameter 0 < € < 1, define the numerical benchmark

For every integer

r(n,€) = min {1, max {n_1/4, (n%e)~Y/7, (ne)_l/Q}} .

The private minimaz absolute risk R, of Definition 11, with the infimum taken over all
everywhere-defined randomized pure-private scalar Markov kernels as in Definition 10, satis-

fies

2_20r(n, €) <Rpe< 218r(n, €).

Moreover, the publicly tuned scalar estimator T*, which releases zero when r(n,e) > 1/8 and
otherwise uses the specified publicly tuned dyadic pair-ratio release, is an everywhere-defined
Markov kernel satisfying pure replacement e-differential privacy. Its mazimal expected absolute
error satisfies

7 18
sup E(pobs)@nj* T*(D) — 6(P)| < 2°°r(n,e),
PeP
where P is the complete causal-law class and O(P) is its pointwise treatment-effect target, with
expectation integrating the observed sample and release randomization as in Definition 11. The
supremum includes every admissible measurable covariate density fp in that class.

The benchmark expresses three competing accuracy scales. The term n~ /4 reflects the
statistical balance between localization bias and variation of the within-cell pairs. The two
budget-dependent terms reflect the interaction of privacy noise with sparse and dense cell oc-
cupancy. Public tuning balances these contributions, and the outer truncation accommodates
the bounded target range. The lower bound establishes that their maximum is an unavoidable
order of maximal absolute risk over the stated class. The constants are explicit finite-sample
bounds; optimality here concerns the common order in sample size and privacy budget.

The lower-bound intuition is observational indistinguishability. Separated treatment-effect
targets can be embedded in causal laws whose observed samples are sufficiently difficult to
distinguish. Any scalar release that estimates both targets accurately would also distinguish
the associated experiments. Privacy strengthens this comparison by controlling how much the

*Formalization scope. This result uses the cited conclusion [Boucheron et al., 2013] (Theorem 3.1,
replacement-copy form, printed page 54), [Boucheron et al., 2013] (Theorem 6.2, displayed log-mgf conclusion
in its proof, printed page 167) and [Keller and Trotter, 2017] (Section 5.6, Theorem 5.40). The cited source proof
is not formalized here: Lean verifies its use and all remaining steps. If that cited conclusion is false, the portions
of this result that depend on it are not certified.

17



distribution of a released statistic can change when records are replaced. The testing priors and
the private release comparison are presented in Lemmas 6 and 7; together they connect target
separation to a lower bound that applies to every admissible scalar procedure.

The construction of the sign-indexed alternatives and their component couplings appears in
Definitions 19 and 23 and Lemma 5, while Definition 24 supplies the direct comparison. These
constructions organize the observational and privacy comparisons within the same causal model
class. The quantitative arguments use the replacement-copy variance inequality of Boucheron
et al. [2013, Theorem 3.1, p. 54|, the bounded-differences exponential-moment bound in
Boucheron et al. [2013, Theorem 6.2, displayed log-mgf conclusion in the proof, p. 167], and
the labelled-tree enumeration formula of Keller and Trotter [2017, Section 5.6, Theorem 5.40].
The appendix places these tools alongside the experiments to which they apply.

Honest inference imposes a distinct decision criterion: coverage must hold for every law in
the class, while expected length is assessed in the worst case, as specified in Definition 13. Define
the interval benchmark ¢(n, €) by

U(n,e) =r(n,e),

and set the lower and upper numerical constants ¢y and Cr to
cy = 2720, Cr= 222,

With these conventions, the candidate-value inversion of Algorithm 3 attains the same order for
honest expected length.

The theorem below has two branches: the full-range interval applies when r(n,e) > 1/8,
while every subsequent display involving h, k, 0, A, V, and the centered pair-ratio interval
applies only on the local branch r(n,¢€) < 1/8.

Theorem 3. [thm:sharp-interval-frontier] (Sharp honest interval frontier)?

integer n > 2 and privacy budget 0 < e < 1, define the numerical benchmark

For every

r(n,€) = min {1, max {n71/4, (n%e)~ V7, (ne)71/2}} .
The honest expected-length benchmark and its constants satisfy
l(n,e) =r(n,e) >0, cr=2"20>0, Cr=2%2>0.

The interval kernel I, . defined by candidate-value inversion in Algorithm 3 equals the total
publicly tuned connected-interval kernel of Algorithm 2:

I =T
For r(n,€) > 1/8, this kernel returns [—1,1]. For r(n,e) < 1/8, its public tuning is

_2h _

h = 2~ Moga(1/r(me))] k=2n""%, 5 -

h5

where 0 < h < 1/4 and k is an integer with k > 2. Define the public occupancy scale and
mean-squared-error envelope by

A =nhmin{1,nd}, V(h,8) = 2% |h2 +6%5 + A7 + (eA)fQ] .
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Using the clipped pair-ratio estimator from the single joint release in Algorithm 1, the tuned
interval is

(D) =[-1,1]n [fh,k(p) — V10V (h, 8), Ty (D) + /10V (, 5)] .
The kernel I}, . is a Markov kernel satisfying pure replacement e-differential privacy in the

sense of Definition 10. For the causal-law class P in Definition 9,

9
p O(P)eI* (D)} > —
(pobs)@rn’l;;’e{ ( ) S n,e( )} - 10

for every P € P.
The honest private expected-length frontier Hy, ¢ of Definition 13, whose infimum ranges over all
total private Markov connected-interval kernels with this class-wide coverage, satisfies

27207 (n,€) < Hy e < sup E(povsyon 1= Leb(I}; (D)) < 2%r(n,e).
pPeP ’

For the private minimax absolute-error risk Ry . of Definition 11, the extended nonnegative real
frontiers also satisfy
27 Ry < Hpe < 2R c.

The upper bound turns the uniform mean-squared-error envelope into a public interval ra-
dius. The factor v/10 yields the stated coverage level, and intersection with the target range
preserves containment of the true effect. Both endpoints are functions of the single joint private
release and public quantities. Thus the estimator and interval share a release, while the interval
guarantee controls coverage separately at every member of the causal class. The expected-length
bound then places this particular procedure within a fixed numerical factor of the optimal honest
length.

The interval converse has its own geometric intuition. Honesty requires containment of each
target under its corresponding experiment. Observational indistinguishability and privacy con-
traction transfer these containment probabilities to a common output distribution. With positive
probability, the released interval must consequently contain both separated targets. Connected-
ness forces its length on that event to be at least their separation. This simultaneous-containment
argument links the experiments in Lemma 7 directly to the expected-length criterion. It explains
why honest connected intervals inherit the same numerical order as scalar estimation, with the
explicit comparison between the two criteria given in Theorem 3.

The benchmark also provides a direct guide to sample-size and budget choices. Its tran-
sition points identify which accuracy scale is largest, and its behavior along budget sequences
determines uniform consistency.

Proposition 1. [prop:regime-and-sanity] (Benchmark regimes and consistency)* For every
integer n > 2 and every privacy budget 0 < € < 1, define the numerical benchmark

r(n,€) = min {1, max {n*1/4, (n2e)~1/7, (ne)*l/Q}} .

3Formalization scope. This result uses the cited conclusion [Boucheron et al., 2013] (Theorem 3.1,
replacement-copy form, printed page 54), [Boucheron et al., 2013] (Theorem 6.2, displayed log-mgf conclusion
in its proof, printed page 167) and [Keller and Trotter, 2017] (Section 5.6, Theorem 5.40). The cited source proof
is not formalized here: Lean verifies its use and all remaining steps. If that cited conclusion is false, the portions
of this result that depend on it are not certified.
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Its regime identities are

n Yt <e = r(ne) =n""4,
nP<e<n TVt = r(n,e) = (n26)_1/7,
nt<e<n 3 = r(n,e) = (ne)~Y2,
e<n ™t = r(n,e) =1
In particular,
r(n,1) = n~ 14,

For every budget sequence (€, )nen satisfying 0 < e, <1 for everyn > 2, the private minimaz
absolute risk Ry, ., defined in Definition 11, with values in [0, 00|, satisfies

Rye, — 0 < ne, — 00 (n — o0).

For each fixed sample size, Proposition 1 gives the following budget regimes. The expressions
agree at every shared endpoint.

Privacy budget Benchmark Dominant scale

n /4t <e<1 n—1/4 Statistical variation

n=35 <e<nTV4t (n2e)” VT Sparse-pair privacy noise

n~t <e< n=3/5 (ne)_1/2 Dense-occupancy privacy noise
0<e<n? 1 Bounded-range saturation

The first regime includes the budget e = 1, at which the benchmark is n='/4. As the budget
decreases, the two privacy terms successively determine the optimal order. In the saturation
regime, the lower bound in Theorem 2 keeps maximal absolute risk bounded away from zero,
and the interval lower bound in Theorem 3 gives the corresponding positive expected-length
bound.

For a sequence of admissible budgets, the decisive consistency condition is ne, — +0o. By
Proposition 1, this condition is necessary and sufficient for the private minimax absolute risk
to vanish. The comparison in Theorem 3 yields the same criterion for vanishing optimal honest
expected length. Consequently, the two principal results characterize both uniform estimation
accuracy and the attainable length of honest connected intervals through a common sample-size
and privacy-budget scale.

6 Discussion and limitations

For the binary observational class in Definition 9, Theorems 2 and 3 give the common order
r(n, €) for private point estimation and honest expected interval length. The lower bounds range
over every procedure admitted by the respective decision criteria, while the pair-ratio release
supplies attainment.

‘Formalization scope. This result uses the cited conclusion [Boucheron et al., 2013] (Theorem 3.1,
replacement-copy form, printed page 54), [Boucheron et al., 2013] (Theorem 6.2, displayed log-mgf conclusion
in its proof, printed page 167) and [Keller and Trotter, 2017] (Section 5.6, Theorem 5.40). The cited source proof
is not formalized here: Lean verifies its use and all remaining steps. If that cited conclusion is false, the portions
of this result that depend on it are not certified.
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The shared occupancy weighting is the main reusable feature of the upper-bound construc-
tion. It gives the population numerator and denominator common density-dependent occupancy
weights, while the occupancy scale A = nhmin{l,nd} measures the availability of usable pairs
in localized cells. Nuisance roughness determines the required cell resolution, and privacy noise
is then amplified by the same occupancy shortage. This construction shows how density robust-
ness, rough nuisances, and privacy interact through the occupancy scale.

The two private scales have different origins. The term (n2e)*1/ 7 reflects privacy in the
sparse-pair regime, while (ne)_l/ 2 reflects privacy once cells are densely occupied. Their tran-
sition to saturation yields the consistency condition ne, — +o0o, and the regime comparison
characterizes optimal dependence on sample size and privacy budget within the specified model.

Honest uncertainty quantification shares the estimation benchmark through complementary
upper and lower arguments. The upper bound converts the uniform squared-error envelope into
an interval radius. For the converse, transferred coverage forces a connected interval to con-
tain two separated targets with positive probability under a common release distribution, and
connectedness converts that separation into expected length. This simultaneous-containment ar-
gument establishes the interval frontier directly. Privacy is uniform over adjacent datasets, while
error and coverage are uniform over laws in the causal class and include release randomization.

6.1 Limitations and future work

The certified interval constants are extremely conservative. As shown after Algorithm 2, the
local-branch radius already exceeds two for every 2 < n < 240 so the reported interval is
deterministically [—1,1] throughout that range; the fallback branch is also full-range. The
interval frontier should therefore be read as an asymptotic order result and a finite-sample
coverage certificate, rather than as a claim of useful finite-sample width at these constants.

The regime identities characterize rates and do not by themselves prescribe finite-sample
sample-size or privacy-budget choices.

The release is specified using real-valued arithmetic and ideal Laplace random variables. A
represented-real implementation requires explicit treatment of numerical rounding, noise gen-
eration, denominator stabilization, and interval endpoints. Software privacy certification is a
separate task: it must establish the privacy guarantee for the implemented output distribution
and account for the numerical operations used by the program.

The minimax comparisons range over pure-private procedures with budgets in (0, 1]. Estab-
lishing the unrestricted nonprivate minimax risk is a separate comparison. In particular, the
benchmark at € = 1 describes the stated private decision problem; identifying its relation to an
unrestricted nonprivate optimum requires an appropriate converse and matching construction
for that larger procedure class.

The model uses binary treatment and outcomes, a scalar covariate, independent records,
and fixed density, overlap, and smoothness restrictions. Broader outcome distributions, higher-
dimensional covariates, and dependent or alternative sampling designs call for corresponding
identification conditions, sensitivity bounds, and lower-bound experiments. Allowing overlap to
vary with sample size or changing the nuisance and contrast smoothness classes would likewise
require a new analysis of the bias, occupancy, and privacy balance. Adaptation to unknown
smoothness introduces the additional question of selecting resolution while preserving privacy
and honest coverage.

Finally, the results evaluate worst-case decision criteria and supply a concrete procedure
attaining their optimal orders. Evaluation of particular causal-effect estimators remains a useful
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direction, including comparisons of finite-sample error, coverage, interval length, and computa-
tional cost under specified data-generating laws. Such evaluations would clarify how the explicit
construction and its conservative error envelope perform at sample sizes and privacy budgets
relevant to empirical applications.

Appendices

A Identification and upper-bound proofs

The auxiliary results establish the pointwise interpretation of the target, the population bias of
the pair ratio, and the stability of its two coordinates. Their statistical roles are complementary:
identification fixes the estimand, common occupancy weights preserve the cellwise approxima-
tion, and replacement bounds support both privacy and variance control. Together they supply
the ingredients used in Theorem 1.

A.1 Point identification

The selected contrast satisfies the Lipschitz restriction in Assumption 8. Its continuity, together
with the positive density in Assumption 4, determines a unique continuous version throughout
the covariate domain. The following result connects this version to the potential-outcome con-
trast and establishes that its value at the evaluation point is determined by the observed-record
law.

Lemma 1. [lem:point-version] (Continuous contrast and point identification) Let P € P,
the class of causal laws specified in Definition 9. Write Px for the law of the covariate X, and
P° for the law of the observed record (X, A,Y). The selected observational contrast Tp is the
difference of the selected treated and control outcome regressions:

mp(z) =Ep[Y | X =2,A=1] - EplY | X =x2,A =0, z € [0,1].

Here the conditional means denote the selected regression versions carried by P. Define the point
target by
T = %, 0(P) = 1p(x0).

Then Tp is continuous on [0,1]. For every continuous function v : [0,1] — R,
v=1p Px-almost everywhere = wv(x)=7p(z) for every xz € [0,1].
Moreover, the point target and the potential-outcome contrast satisfy
0(P) € [-1,1], p(X)=EplY(1) =Y (0) | X] P-almost surely,
where Y (0) and Y (1) are the binary control and treated potential outcomes. Finally, for every
P eP,
plobs = pobs  — 9(P') = 9(P).

Proof of Lemma 1. 1. For the selected arm regressions, write

pap(z) = EplY | X =2,A = a, a€{0,1}, xz€]0,1].
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By Assumption 8, with L the common smoothness radius,
|7p(x) — 7p(2")] < L]z — 2/, z, 2’ €[0,1].
Thus 7p is Lipschitz and hence continuous.

. For a Borel set Beoy C [0, 1], the density representation and Assumption 4 give
Px (Beoy) = : fr(x)dz, fr(x) > % for Lebesgue-almost every x.
The density is therefore positive almost everywhere, so
Px(Beoy) =0 = : dx = 0.

Consequently, equality Px-almost everywhere implies equality Lebesgue-almost every-
where.

We record the continuous-function argument used here and below. Define the continuous
projection
Cproj : R — [0, 1], Cproj(u) = max{0, min{1, u}}.

Let
V1,02 : [0, 1] — R

be continuous functions agreeing Lebesgue-almost everywhere. Their continuous exten-
sions v1 © Cproj and V2 © Cproj agree almost everywhere on [0, 1], because

Cproj(z) = x, x € [0,1].

If their values differed at a point of [0, 1], continuity would give a relative neighborhood of
that point on which they differed. Such a neighborhood has positive Lebesgue measure,
including when the point is an endpoint. Hence

Ul<cpfoj(x)) = UQ(Cproj(x))v LS [07 1]7

and therefore vy (x) = va(x) everywhere.

Now let v : [0,1] — R be continuous and satisfy v = 7p Px-almost everywhere. The den-
sity argument transfers this equality to Lebesgue-almost everywhere, and the continuous-
function argument yields

v(x) = 7p(x), x € [0,1].

. We next establish the range of the selected arm means. By Assumption 7,
lpo.p(x) = po,p(a')| < Llz —a'[V10, 2,2 €]0,1),
so po,p is continuous. The identity
p,p(z) = po,p(z) + 7P(2), z € [0,1],

then makes p; p continuous as well.
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For a € {0,1}, define the arm propensity and the arm-specific covariate measure by

_J1—ep(z), a=0,
eq,p(T) = {ep(x), ac 1 x € 10,1],

Ao p(Beov) = P{X € Beoy, A = a}, Beov C [0, 1] Borel.
The selected propensity identity gives

/ e1,p(z) dPx(x) = A1 p(Beov)-

For the control arm, partitioning {X € By} by treatment gives

PX(BCOV> - AO,P(BCOV) + ALP(BCOV))

and hence

/ 607p(l‘) dPX(:E) = PX(BCOV) - / 6P(x) dPX(m) = AO,P(BCOV)'

cov

By Assumption 5, both arm propensities satisfy

S ea,P(x) S 17 a € {07 1}7 T e [07 1]

(=

Thus
%PX(BCOV) < / €a7P<$) dPX(x) = Aa,P(Bcov)-

In particular, a A, p-null Borel set is Px-null and, by the preceding density argument,
Lebesgue-null.

The selected regression identities and the binary range of Y give, for every Borel Boy,
0< / fa,p(2) dAg p(x) = / Y dP < Ay p(Beov)-
cov {XeBcow A:a}

The selected arm regressions are integrable under their respective arm measures. The
set-integral order criterion therefore yields

0 < pg,p(z) <1 for A, p-almost every x.

Indeed, the displayed inequalities applied to the measurable sets where the regression is
negative or exceeds one exclude either violation on a set of positive arm measure. Transfer-
ring null sets as above gives the same bound Lebesgue-almost everywhere. Consequently,

ta,P(T) = Cproj(pia,p(x)) for Lebesgue-almost every z.

Both sides are continuous, so the continuous-function argument makes this equality point-
wise. Since the projection takes values in [0, 1],

OSMa,P(x) <1, ac {071}7 (S [Oa 1]
Applying these bounds at xg = % gives

—1 < 0(P) = p1,p(xo) — po,p(xo) < 1.
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4. We establish the conditional causal identity separately for each arm. All variables used
below are measurable and bounded, so their conditional expectations are well defined. The
arm-probability identities imply, for every Borel Beqy,

[ rar= [ corraner= [ sga=aar

cov {X EBcov}

The characterization of conditional expectation by integrals over covariate events therefore
gives
Ep[1{A=a} | X] =eqp(X) P-almost surely.

Equality on all Borel covariate sets also identifies the arm measure as
dAg p(x) = eq,p(x) dPx ().

Using this representation and the selected arm-regression identity,

[ earOur(0dP = [ cop@por(s) dP(z)
{XEBcov}

cov

_ / a,p(x) dA g p(z)

= / Y dP
{X€E€Bcov, A=a}

= / 1{A =a}Y dP.
{X€EBcov }

Ep[1{A =a}Y | X]| = eqpr(X)pap(X) P-almost surely.

Thus

By Assumption 3, projecting the potential-outcome pair onto either coordinate gives
Y(a) L A| X [P], a € {0,1}.

On {A = a}, Assumption 2 gives Y = Y (a) almost surely; on its complement the treatment
indicator vanishes. Hence

1{A=a}Y =1{A =a}Y(a) P-almost surely.
Conditional independence then factors the conditional expectation:
Ep[l{A =a}Y | X] = Ep[1{A =a}Y(a) | X]
= Ep[1{A=a} | X]Ep[Y(a) | X].
Combining the preceding identities yields
eaq,p(X)pta,p(X) = eqp(X)Ep]Y(a) | X] P-almost surely.
Since e, p(X) > 1, cancellation gives
EplY(a) | X] = po,p(X) P-almost surely.

Applying this first to the treated arm and then to the control arm, and using conditional-
expectation linearity for the bounded potential outcomes, gives

Ep[Y(1) = Y(0) | X] = Ep[Y(1) | X] — Ep[Y(0) | X]
= p1,p(X) — po,p(X) = 7p(X) P-almost surely.
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5. Finally, let P’ € P satisfy PP = P°P. Use the same arm-measure definition with P’ in
place of P. Each arm measure is determined by the observed marginal, so

Aa,P’(Bcov) = P/ObS{X € Bcow A= a} = PObS{X S Bcow A= a} = Aa,P<Bcov)-

Thus A, pr = Ay p. The outcome integrals in the selected regression identities are likewise
integrals of observed coordinates. For every Borel Bqy,

/ fta,pr(x) dAg p(x) = / Y dP’°"s
cov {XeBcow A:a}

= / Y dp°®
{X€Bcov, A=a}

= / Ha,p(2) dAg, p().
BCOV

Both regressions are integrable under this common arm measure. Uniqueness of integrable
functions from their integrals over all measurable sets yields

fa,pr(x) = po,p(x) for A, p-almost every x.

The null-set transfers established above make this equality Lebesgue-almost everywhere.
Both regressions are continuous by their respective model conditions, so the continuous-
function argument gives

Pa, P (T) = pa,p(2), a€{0,1}, =zel0,1].

Evaluating the control and treated equalities at xy and subtracting gives

O(P") = pu1,pr(0) — po,pr (o) = pu1,p(0) — po,p(x0) = O(P).
OJ

Consistency, conditional exchangeability, and overlap give the observational contrast its
causal interpretation under Assumptions 2, 3 and 5. Positive design density and contrast conti-
nuity then give that interpretation a unique continuous representative. Thus Lemma 1 supplies
the pointwise target used in the estimation and coverage criteria, while its range statement
justifies clipping estimates and truncating intervals to [—1, 1].

A.2 Population pair moments and occupancy

Fix the public cells C; of Definition 15. Write the population cell mass as p;, with p; = Px(C}).
For two observed records z = (z,a,y) and 2’ = (2/,d’,y’), the numerator pair contribution
Kn(z,2') and denominator pair contribution Kp(z,2’) are

KN(ZVZ/) = (a’_a,)(y_y/)v KD(ZaZ/) = (a’_a/)2'

The moments v; and d; are their expectations under two independent draws from P°bs condi-
tional on membership in C;. Equivalently,

vj = E{KN(Z, Z/) | X, X' e Cj}, dj = E{KD(Z, Z’) | X,X, S CJ}
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The density restriction ensures that each cell has positive probability, so these conditional laws
are well defined.

The count weighting in Algorithm 1 assigns a cell with s > 2 records s times its average
unordered-pair contribution. Its population occupancy weight and the W (P), total population
occupancy weight, are therefore specified by

k
wj = EQ{N;(D)L{N;(D) > 2}} = np;[1 = (1= py))" '], W(P)=) wyj,
j=1

where Q = (P0b5)®" is the dataset law under Assumption 1. The population means are

N [svpjaap). D= [ spD)dQ().

These quantities retain the within-cell conditional distribution and the random occupancy sep-
arately.

For the cellwise certificate below, write been = 3h + 246%/%. This bound describes the pop-
ulation approximation; the public mean-squared-error envelope in Theorem 1 uses the distinct

conservative quantity beny = 2'0v/h2 4+ 62/5. In the occupancy lemma, its symbol b denotes beeyr.
The next result establishes the shared occupancy representation and its denominator and bias
bounds.

Lemma 2. [lem:occupancy-cancellation| (Occupancy cancellation and ratio bias) Suppose
the following conditions hold:

e (Sample and cells.) The sample size n and public cell count k are integers satisfying
n>2andk > 2.

o (Localization.) The public localization radius h satisfies 0 < h < 1/4.
e (Model.) The causal law P belongs to the class P of Definition 9.

e (Sampling.) The dataset law Q satisfies Assumption 1 for sample size n and causal law
p.

Write 6 = 2h/k for the cell width, and define the public bias envelope b and occupancy scale A

by
b= 3h + 245'/°, A =nhmin{l,nd}.

Let N and D be the population means of the numerator and denominator statistics:

N [svDjdad). D= [ spD)dQ).
For each public cell j = 1,...,k, let v; and d; be the expectations of the numerator and de-
nominator pair contributions, respectively, under two independent observations drawn from the

conditional observed law in that cell. Define its occupancy weight by

wj = nPx (cell j) [1— (1 — P (cell 7)) '] .
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With W (P) denoting the total population occupancy weight, 6(P) = 17p(1/2) the point target,
and dy the public denominator floor, the population moments satisfy

N—ijyj, D—Zw]dj
j=1 J=1
For every j =1,...,k,
3
di> 5, vy~ O(P)d;| < bd;.
Moreover,
A 94 — N
—<W(P) < — D >d — —60(P)| <b
SCEE I N

Proof of Lemma 2. By Assumption 1, Q = (P°"*)®". All conditioning below uses this product
law.

1. Conditional cell contributions. Use the cells C; of Definition 15, and define

1
by

Pobs

pj:P)((Cj), Pj jzl,...,k.

}{XGCJ'}’

Each cell has Lebesgue length §, including the final cell with its right endpoint. Integrating
the density bounds in Assumption 4 gives

Moreover,

2h 3

1
1
Thus both cell membership and its complement have positive probability, and P; is a
probability law.

Write the observed records as
D =(0i)iz,  O0i= (X3, 43, Y5),
and define the pair kernels on two observed records by
Kn((X,AY), (XA Y))=(A-A)Y -Y'),
Kp((X,AY), (X', A,Y") =(A-A4).

Let Sy ;(D) and Sp_j(D) denote the respective cell summands in Algorithm 1. For every
label set J C {1,...,n}, define

Q’Q‘J
Q&)

Eig=1{D:{i: X; € C;} =T}, Q)7 =

The product law gives
Q) =p] (1 =p)" > 0.
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Indeed, restricting a product measure to this membership rectangle and dividing by its
mass gives

n Pj, 1€ J,
7'7 i¢J.

Consequently, any two distinct coordinates with labels in J have joint law P; @ P;.

The pair representations of the cell summands follow from

D (A= An)(Y; —Yi) = T Y AY; — (Z Ai> (Z Y) :

ii'ed ieJ ieJ N
i<’
2
> (= A =171 A (Zf‘“)
ii'eJ eJ eJ
i<’

Here the second identity uses A? = A;. On &; 7, therefore,

0, 7] <2,
Sej(D) = ’l‘;’ > Ku0:,0p), |J|>2, ~ *€{N,D}.
( zzEJ
’L<Z

Define the eligible cell count by

si(D) =) 1{X; € Cj}, sj,>2(D) = { ,

i=1

For || > 2, the sum has ("g') pairs, each with the corresponding moment v; or d;. For the
empty and singleton label sets, both contributions and the eligible count are zero. Hence,

in every case,
/SN,J'(D) dQ;.7(D) = </ sj,>2(D) de,J(D)) Vjs

[ 50501 10,5(0) = ( [ 552(0) 00,.5(D)) .

The membership events form a finite measurable partition. Multiplying these identities
by their event probabilities and summing gives

[ sws01aao) = ( [ s2a0)a(0) ) 1,
/ Spj(D)dQ(D) = < / sj>2(D) dQ(D)> d;

The bounded kernels and the finite sample size ensure integrability throughout.
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2. The occupancy weight. Pointwise, the eligible cell count counts precisely those cell
members with a distinct partner:

sj>2(D) = Zl {X;eCy, 3 #i: Xy e€Cy}.

=1

For a fixed 4, the event that it belongs to the cell and has a partner is the cell-membership
event minus the event that it is the sole member. Independence gives

Q {XZ € C’j, 37 75 i: Xy € C]} =Dpj —pj(l —p]')n_l
=pj[1-(1—p)"].

Integrating the finite indicator sum therefore yields
[ si2(D)dQD) = mpy [1 = (1= )] =

3. Population moment identities. By the definitions of the statistics,

k k
=> "Snj(D),  SpD)=> Sp,(D
j=1 Jj=l1

Linearity of integration, followed by the preceding two steps, gives

N = Z/SN,J ) dQ(D Zw]uj, Z/SDJ )dQ(D ij

4. The conditional denominator floor. For each cell, define its conditional covariate law
and mean treatment probability by

G, = PX’CJ', g = /Ade :plj/C- ep(z) dPx(x) = /GP(SU) dG;(x).

Dj

The middle equality is the defining conditional-probability identity for the selected propen-
sity, restricted to the cell and normalized by p;. Averaging Assumption 5 gives
3

S%’SZ-

] =

For two independent binary treatments,
(A- AN =A+ A —244A"
Integration under P; ® P; thus gives
d; = 2e;(1 —gj).

Finally,

Therefore d; > 3/8.
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5. The conditional bias certificate. First express the observed pair moments through the
selected regressions. Restriction to the cell and the defining arm-mean identities give

/AYdP /ep(:c)ul,p(x) dGj(x),
Ja-ayap; = [0~ eo@)op()ds()
[yae; = [0 ert)mor) +er@pm @) d6(z).

For example, the treated covariate submeasure has density ep with respect to Px; inte-
grating its selected outcome regression over C; gives the first identity after division by p;.
The control submeasure has density 1 — ep, giving the second, and their sum gives the
third.

Expanding the numerator kernel and factoring the independent-record integrals yields

o fava, ([ am) ([ram)]

Define, for z, 2" € [0,1],

Kn,p(z,2") = ep(x)(1 — ep(z”)) (p1,p(x) — po,p(z"))
+€P($’)(1—€P( ) (11,p(x") — po,p(x)),
Kp.p(z,2") = ep(z)(1 —ep(a’) + ep(2z')(1 — ep(x)).

Factoring the four terms in the integral of Ky p gives

//CNJD d(Gj & Gj)

=2 |:/ EpH1,P de —éj {/(1 — 6p),u0’P de +/€P,u17pde}:| = Vj.

Likewise, factoring the two denominator terms gives
/’CDJD d(Gj & Gj) = QEj(l — éj) = dj.

For z, 2" € Cj, the cell endpoints give
|z — 20| < h, |2" — x0| < A, |z — 2’| < 6.

These inequalities include the final cell’s right endpoint. The public radius is L = 3 by
Definition 1. Hence Assumption 8 gives

|Tp(x) — 6(P)| < 3|z — x| < 3h, |Tp(z’) — O(P)| < 3h.
Similarly, Assumptions 6 and 7 give

|(ep(z) — ep(a”))(no,p(2) — po,p(a"))]
= lep(x) — ep(@)| |po.p(z) = po.p(2')|
< (351/10)(351/10) _ 951/5'
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The overlap bounds also imply

Both coefficients ep(z)(1 — ep(z)) and ep(2’)(1 — ep(z)) are nonnegative.
Using p1,p = po,p + 7p, direct expansion gives
Kn,p(z,2") = (ep(z) — ep(2))(1o,p(z) — po,p(z"))
+ep(x)(1 —ep(2'))Tp(z) + ep(2’)(1 — ep(x))Tp(2)).

Subtracting 0(P)Kp p(x, '), applying the triangle inequality, and using the preceding
estimates yields

\Kn.p(z,2") — 0(P)Kp p(z,2)|
< 96'° + 3hep(z)(1 —ep(z))) + 3hep(z')(1 — ep(x))
= 96Y° 4+ 3nKp p(x,z)
< (246Y° + 30K p.p(z,2') = bKp p(z,2').

The last inequality uses
965 < 246Y°Kp p(z, '),

which follows from Kp p(z,z") > 3/8.
The probability law G; ® G; is supported on C; x Cj. Therefore,

|l/j — Q(P)dj‘ = ’/(ICNJD — H(P)/CDJD) d(GJ ® GJ)
< [ Vene — 6(P)Kp.r| d(G; ;)
< b//CDJD d(Gj & Gj) = bd,;.

. Lower partner-probability bound. Since n > 2 and p; > 6/2,

no

n—1>_, (n—l)ijZ.

|3

The inequality 1 — p; < e P/, with 1 — p; > 0, gives

(1 _pj)nfl < ef(nfl)pj < efn6/4‘

To compare the rational envelope with the truncated occupancy scale, split according to
nd. If nd <1, then

min{1,nd} (44 nd) = nd(4 + nd) < né.
8 8
If nd > 1, then
mln{;,né}(4+n6) _ 4—|—8n5 < ns.
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Since 4 + nd > 0, both cases yield

min{1,nd} < no

8 ~4+4+nd’
Furthermore,
1
né/4 - 1 ’nﬁ — —né/4 ~ )
e =ity S 7
Combining these estimates in order gives, for every cell,
min{1,nd} < né  no/4
8 4405 1+nd/4

S 1 _ e—n5/4 S 1 _ (1 _pj)n_1~

. Upper partner-probability bound. Bernoulli’s inequality and nonnegativity give
L=p)" 21— (n=1)p;,  (L—p)" ' 20
Thus
1—-(1- pj)"_1 < min{l, (n — 1)p;}, (n—1)p; < gné.
If né <1, these inequalities imply

3 3
1—(1—p)"t< §n5 =5 min{1,nd}.

If né > 1, they imply

I-(1—-p)"t<i<

M\w

gmm{l no}.

Hence the same upper envelope applies to every cell.

. Total occupancy bounds. Summing the cell-mass bounds and using kd = 2h gives

kS & 3k
_7 z:: ST_ 3h.

Define the total occupancy weight by
W(P)=> wj.
j=1

Multiplication of the lower partner envelope by np; > 0, followed by summation, yields
) > Z mln{l no}

nmin{l,né} nhmin{l,n0} A
S S Rt £ > O 2
8 ;pﬂ = 8 8
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The upper partner envelope similarly yields

NE

W(P) < np; g min{1,nd}
j=1
3 . 9 94
=N min{l,né};pj < §nhmin{1,n(5} =

9. Denominator floor and ratio bias. Since 0 <1 — p; < 1, every weight satisfies
wj =np; [ = (1—p;)" '] > 0.
The population denominator identity and the cellwise lower bound therefore imply

_ 3 3 3A
D= wid;>=> wj=-W(P)=> o = b

where the formula for dgy is supplied by Algorithm 1. Because n > 0, h > 0, and § > 0,

A =nhmin{1,né} > 0, dp = ?gj > 0.

In particular, D > 0. The common nonnegative weights also preserve the bias certificates:

k
N —0(P)D| = |>_ w;(v; — 6(P)d;)
j=1

IN

k
> wjlvy = 0(P)d;]
j=1
k
<) wjbd; = bD.
j=1

Finally, division by the positive denominator gives

O]

The same nonnegative occupancy weights enter both population moments. Consequently,
variation in cell probabilities changes their common weighting while preserving the cellwise
approximation to the target. The bound d; > 3/8 expresses the contribution of overlap to
denominator strength, and the comparison of W (P) with A translates random occupancy into
a public scale. The bias bound separates localization of the Lipschitz contrast from within-cell
approximation of the two Hélder nuisance regressions.
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A.3 Stability across all cell counts

Privacy compares arbitrary replacement-adjacent datasets in O", whereas variance concerns
independent records sampled from the model. The next result provides the respective bounds
for the same statistics. Its replacement statement includes changes in cell membership and
occupancies zero, one, and two.

Lemma 3. [lem:all-count-stability] (All-count stability and variance)® Let Sy(D) and
Sp(D) be the sums over the k public cells of the count-weighted within-cell treatment—outcome
pair contributions and treatment pair contributions, respectively. Let W (P), the total population
occupancy weight, be

k
W(P)=> wj,
j=1

where w; 1s the population occupancy weight of cell j. Suppose:

e (Parameters.) The integers n,k satisfy n > 2 and k > 2, and the public window radius
h satisfies 0 < h < 1/4.

e (Model.) The causal law P belongs to P as specified in Definition 9.
e (Sampling.) The dataset law satisfies Assumption 1.

For every pair of ordered datasets D, D’ € O™ whose replacement Hamming distance, the number
of differing record positions, is dy(D,D') =1,

|Sn(D) — Sy (D")| + |Sp(D) — Sp(D)] < 12.
Under the stated dataset law,
max {Var(Sy (D)), Var(Sp(D))} < 18W (P).

The replacement bound applies to every input dataset, including cells with occupancies zero, one,
and two.

Proof of Lemma 3. 1. We first establish the insertion bounds for the two scalar pair contri-
butions. For observed records o = (z,a,y) and o’ = (2/,d,y’) in O, define
X(o)==z,  Alo)=a, Y(o)=y,
Kn(0,0)=(a—d)y—y),  Kp(o,0)=(a—d)
Both kernels are symmetric. Since the treatment and outcome coordinates are binary,

|Kn(0,0")| < Kp(o,0) <1, Kp(o,0) > 0.

Indeed, equal treatment coordinates make both kernels zero; unequal treatment coordi-
nates give Kp =1 and |[Ky|= |y —¢/| < 1.

"Formalization scope. This result uses the cited conclusion [Boucheron et al., 2013] (Theorem 3.1,
replacement-copy form, printed page 54). The cited source proof is not formalized here: Lean verifies its use
and all remaining steps. If that cited conclusion is false, the portions of this result that depend on it are not
certified.
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For k € {Kn, Kp}, a nonnegative integer s, and an ordered tuple Z = (01,...,05) € O%,

define
0, § <2,

F.(#)={ 5 Z K(05,0i), s>2.

(5)
2/ 1<i<i'<s
In particular, F is defined on the empty tuple.

These pair contributions agree with the closed cell formulas in Algorithm 1. To see this,

set
a; = A(o;), yi = Y (0;) (1<i<s).

Symmetry and the vanishing diagonal give

> Kn(oi,00) = %Z > (ai = ai)(yi — yw)

1<’ i=14=1

= SZaiyi - <Z ai) (Z yi) )
i=1 i=1 i=1
Z Kp(oi,0) = % Z Z(ai —ay)?

i<’ =1 4¢=1
S S 2
S (z) ,
=1 =1

where the last equality uses a? = a;. Multiplication by s/(3) = 2/(s—1) for s > 2 produces

2=
the stated cell formulas; for s < 2, both constructions give zero.

The unit bounds on the kernels imply

ZK(OZ‘, o)

<3/

<ol < () IR <

i</
For s > 2, separating the pairs involving an appended record o € O gives the exact identity

s

2 F
F.(o1,...,05,0) — F.(01,...,05) = fZ/i(oi,o) — M.

5 4 s

=1
Consequently,
2 |e F.(o1,...,0
[Ful01,-,00,0) = Fi(or, ., 0,)] < = Z;fi(oi,o) +M

1=

2

< fs—i-f = 3.
s s

For the remaining occupancies, the defining formulas give
F,.(0) — F.(2) =0, F,.(01,0) — Fy(01) = 2k(01,0),

so the respective absolute increments are zero and at most 2 < 3. Thus, at every occupancy,
each scalar insertion increment is at most 3, and the sum of the two absolute insertion
increments is at most 6.
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2. We now prove the replacement bound. Use the public cells C; from Definition 15. For
every dataset D € O™, cell j, and record position i, € {1,...,n}, define

Z;j(D) = (Di) i: x(Dy)ec;» sj(D) = |%;(D)|,
Rj—i, (D) = (Di) ivizi,, x(Di)ec;» Frj(D) = Fo(%;(D)),

. k
F;")(D) = Fu(%;,1,(D)), 5:(D) = Fuj(D).
j=1

The tuples are listed in increasing record position. Symmetry makes their pair contribu-
tions invariant under reordering, so the preceding calculation yields

Sky(D) =SNn(D),  Sk,(D)=5Sp(D).

If D and D’ have replacement Hamming distance one, their set of differing positions is a
singleton. Write its position as i,; then

D;=D; (1 # iy).
The erased cell tuples are therefore identical, and hence

FC (D) = (D,

h"h] K?]

If the erased position belongs to the cell, reversing its insertion and applying the joint
insertion bound gives

D

KE{KN,KD}

Foj(D) — F"(D)| < 61{X(D;,) € C3}.

Kh]

If it belongs elsewhere, the erased and original tuples coincide and the left side is zero.
Applying this bound to both datasets and using their common erased contribution gives

> |Fe(D) = Foj(D)| < 61{X(D;,) € C;} + 6 1{X(Dj) € Cj}.
HE{KN7KD}

The cells form a disjoint partition of the public window, so every covariate belongs to at
most one cell. Thus

k
|SN(D) = Sn(D')| +1Sp(D) = Sp(D) <> Y. |Fej(D) = Fej(D)]
j=1 ke{Kn,Kp}

k k

<6Y 1{X(D;,) € C;}+6Y 1{X(Dj,) € Cj}
i=1 i=1

<12.

This argument includes empty cells, singleton cells, and the transition to occupancy two.
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3. For the variance calculation, take a dataset and an independent replacement record with
joint law
ﬁ(D,O*) — (Pob5)®n ® Pobs.

All probabilities and expectations in this step and the next are under this law. For every
j and iy, define

pj = Px(Cj) = P*™0: X(0) € G}, Bjui(D) = |%j—i,(D)I.
The occupancy weights and their sum are
k
wi=npi[L=1—p)" ], W(P)=) w
j=1

For every proposed record o € O, define its partner indicator by
Ji.(D,0) =1{3j: X(o) € Cj, By, (D) > 1},
and define the old and new indicators by
JM = J,(D,D;,),  JM =J;,(D,o".

Disjointness of the cells gives the identity

k
Ji.(D,0) => 1{X(0) € Cj, Bj;,(D) >1}.
j=1

The product law evaluates the event that all unreplaced records avoid cell j, and the event
that the old record is isolated in that cell, as

Pr{Bj;, (D) =0} = [[(1—pj) =1 —p))" ",
s
Pr{X(D;,) € Cj, Bjs, (D) =0} =p; [[(1 —pj) =p;(1 —py)" .

iy

Subtracting the isolated-record event from the old record’s cell-membership event yields
Pr{X(Di,) € Cj, Bj;, (D) >1} =pj —p;(1 —pj)"~"

=pi[1 - —p)" ]
For the independent replacement, the corresponding event is a product of its cell-
membership event and the event that the unreplaced records have a partner. Hence

Pr{X(0*) € Cj, Bj;,(D) > 1} =p;[1—(1—p;)"'].

These formulas include p; = 0 and p; = 1, since n — 1 > 1. Summing the cell indicators
and using n > 0, we obtain

Kk
(0] new n— W P
EJM = EJPeY = z;pj [1—(1=—p)* ] = T(l)
E[Jio*ld + Jiriew} — ZW(P)

n
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4. Define the replacement dataset, for every D € O™ and o* € O, by

pli _ )05 i=ix
‘ Di, i i,

The scalar insertion bound sharpens when a cell has no remaining partner. For each kernel,
Frg(D) = F (D) £31{X(Di,) € Cj, By (D) = 1}.

Indeed, if the record belongs to the cell and a partner remains, its erasure reverses a scalar
insertion of size at most 3. If it belongs to the cell and no partner remains, the original
tuple is a singleton and the erased tuple is empty, so both contributions are zero. If it
belongs elsewhere, erasure leaves the cell tuple unchanged.

The original and replacement datasets have the same erased cell tuples. Applying the
preceding estimate to both gives

|Frj(D) — Fro j(DW")| < 31{X(D;,) € Cj, Bjs,(D) > 1}
+31{X(0*) S Cj, iji*(D) > 1}.

Summing over cells and using the partner-indicator identity therefore yields
[Se(D) = S(D")] < B(J2 + J™).

Both indicators take values in {0, 1}. Squaring this bound and checking their four possible
pairs gives
(Se(D) = Su(D1))* < 9(J1 + )
< 18(JPM 4 grev).

For the pairs (0, 0), (1,0), (0,1), (1, 1), the middle expression is respectively 0,9, 9, 36, while
the final expression is 0, 18, 18, 36.
The bounded measurable statistics and indicators make these expressions integrable. Tak-

ing expectations and applying the partner expectation from the preceding step gives, for
every record position,

E(Sx(D) - Sx(D)* < 1BE[JM + Jpe] = 36‘4;(]3),
B(So(D) — $p(D)* < 18 [ + pev] = SV )

5. To apply the replacement Efron—Stein inequality, observe that disjoint cell membership
and the scalar contribution bound imply, for every dataset,

k k n

k
[S<(D)] < Y 1Fei(D) <Y _si(D) =) Y X (Dy) € Cj} < n.

j=1 j=1 i=1 j=1

The cell formulas are measurable, and this uniform bound gives square integrability.
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The replacement-copy form of the Efron—Stein inequality [Boucheron et al., 2013, Theorem
3.1, p. 54] now gives, for each k € {Kn, Kp},

Var(S,(D)) < E(Sx(D) — 8(D)))?

N =
(1=

@
*
Il
=

1
<

361 (P)
=~ 5 -

n

NE

= 18W(P).

<.
Il
—

*

Consequently,
max{Var(Sy (D)), Var(Sp(D))} < 18W(P).

Finally, Assumption 1 identifies the stated dataset law with the product law used in this
calculation, proving the asserted variance bound.
O

Count weighting allows a record to contribute to several pairs while retaining a uniform
bound on the change in the joint statistic. The all-count statement covers transitions between
the zero contribution for occupancies below two and the pair contribution for larger occupancies.
Its constant 12 is the sensitivity used to calibrate the joint Laplace release in Algorithm 1.

The variance argument uses the replacement-copy inequality of Boucheron et al. [2013, The-
orem 3.1, replacement-copy form, p. 54]. For a square-integrable measurable statistic Z = ¥(D)
of independent records, let D(® replace record i by an independent copy. The cited inequality
states

1 & Dy 2
Var(Z) < 2;E{(\II(D) —w(DW))?),

In Lemma 3, this comparison yields variance control in terms of W (P). That occupancy depen-
dence connects sampling variation to the same scale that controls the population denominator.

A.4 Role in the uniform upper bound

The public envelope in Theorem 1 combines the preceding ingredients through
V(h,d) = 22 <h2 6% A 4 (e.A)_2> .

The first two terms accommodate the squared population bias from Lemma 2. The variance
bound in Lemma 3, together with the population denominator and occupancy comparisons,
supplies the sampling term A~!. Independent Laplace perturbations of scale 12/¢ have second
moments 288/¢2; denominator stabilization places their contribution on the scale (eA)~2. The
public floor keeps the ratio defined throughout the dataset space, and clipping respects the
target range established in Lemma 1.

The joint sensitivity bound supports pure replacement privacy for the release, and deter-
ministic postprocessing preserves that guarantee [Dwork and Roth, 2014, Theorem 3.6 and
Proposition 2.1]. Thus the estimator, centered interval, and candidate-value inversion share the
privacy guarantee of the same released coordinates. The squared-error envelope supports the
radius /10V (h, §) used for uniform 90% coverage in Theorem 1. Truncation to the target range
also supplies the stated upper bound of two on interval length.
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Public tuning in Algorithm 2 sets 6 = h® in the local branch, aligning the localization and
within-cell squared-bias scales. The benchmark accounts for sampling variation and privacy
noise across sparse and dense occupancy regimes. For the complementary public branch, the
constant estimate and full target interval supply the outputs specified there. These choices are
the procedures covered by the uniform absolute-error and expected-length bounds in Theorem 1.

Finally, Algorithm 3 expresses interval construction through candidate values using the
floored denominator Bp, clipped numerator By, and public radius p defined there. Its ac-
ceptance rule describes the same target-range-truncated interval centered on the private ratio.
Inversion therefore uses the numerator and denominator already released for estimation, with
the public envelope controlling the acceptance radius.

B Lower-bound experiments and component coupling

The lower-bound experiments localize a treatment-effect separation while varying the nuisance
functions within the model class of Definition 9. Their internal coordinates serve two com-
parisons: a chi-square bound for the observed-sample mixture and, under sparse occupancy,
a coupling bound for private output laws. These constructions support the testing arguments
underlying Theorems 2 and 3.

The geometry uses the target location xo = 1/2, a macro localization radius hy, in (0, 1/4],
and a micro localization radius ¢r, calibrated as d1, = hi. The sign vector A indexes perturba-
tions whose micro supports intersect the macro window. Binary coordinates encode the signed
coefficients, and the target-separation amplitude ¢ scales with the macro radius. The following
definitions specify the indexing and amplitude.

Definition 17. [synth_6] (Binary sign vector encoding) The sign vector A is a binary encoding
of signs in {—1, 1}, with one coordinate for each active integer index determined by the location
xg, macro radius hy,, and micro radius d1,. Specifically, A is any function

Dol _ggje oty
5L 5L

jo1, — 61, < x9 + hr,, ro — hy, < jor, + o1,

ANiQJEL: — {0,1}.

The active indices in Definition 17 retain every micro support that meets the interior of the
localization window. With this finite indexing fixed, the separation is specified by the macro
scale.

Definition 18. [synth_5] (Target separation amplitude) The target-separation amplitude t is
defined by
t:= 2_12hL,

where hy, is the macro localization radius for the lower-bound experiments.

The localized contrast profile g(z) is a fourth-power cosine on the macro window. The
nuisance perturbation Sy(z) combines a squared-cosine envelope with overlapping micro cosine
profiles carrying the coefficients 2)\; —1. Both profiles vanish outside the macro window. Uniform
averaging over the sign vectors assigns independent fair binary coordinates to the active indices;
a single draw of this vector is shared across the records in each alternative sample.

For comparison, the causal null Py has a uniform covariate and, conditional on that covari-
ate, mutually independent fair binary treatment and potential outcomes, with Y = Y (A). Its
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observed treatment—outcome cells each have conditional probability 1/4. The treatment mark
U and outcome mark V3 encode the observed binary values as

U=24—-1, Vy=2Y —1.

These marks express the conditional likelihood relative to the fair null. The profiles and sign
distribution now determine the causal alternative P, and the observed-sample mixture @, in
the following construction.

Definition 19. [def:cosine-family| (Shared-sign causal alternative family) The causal alter-
natives Py and their observed-sample mizture Q,, are defined with localization center xo = 1/2,
macro localization radius 0 < hy, < 1/4, micro localization radius J1,, and target-separation
amplitude t, where

oL = hi, t= 2_12hL.

FEach sign vector X assigns a binary value A\j € {0,1} to every active integer index in

—h h
{jEZ:\‘xO(s LJ—lSjS’VxO; L—‘—I—l, jor, — 01, < xo + hr, xo—hL<j(5L+5L}.
L L

The corresponding signed coefficient is 2X\j —1 € {—1,1}. The localized contrast profile q(x) and
shared-sign perturbation Sy(x) are

4(““”““)) e — ol < B,
hi,

q(z) = 2
0, |x — x| > hr,
and
m(x — joL) .
_ T =90 1y e < o,
S B cos2< x I‘o>22/\ —1) OS< 201, > = g0l < o |z — zo| < Ay,
az) = 3 0, |z — jor| > or,
0, |x — x| > hr,

where the sum runs over the active indices above.
For each X, the causal law Py has covariate X ~ Unif|0, 1]. Conditional on X = z, the binary
treatment indicator A and binary potential outcomes Y (0),Y (1) are mutually independent, with

14 \/ES)\(i))
)
— V1t S\

A | X =z ~ Bernoulli <

—

Y(0) | X = ~ Bernoulli (1 z) — t(J(ﬂf)> ,

[\

— VS

—

Y(1) | X = 2 ~ Bernoulli <1 z) + tqm) .

2

The observed outcome is Y = Y (A). The selected covariate density is fp,(x) = 1, and the
displayed Bernoulli parameters specify the selected propensity and arm-mean versions.
For every nonnegative integer n, let P)?bs be the marginal law of (X, A,Y). Define

Qn = Bx|(P5™)®"] |

where Ey is uniform averaging over all binary sign vectors on the active index set, equivalently
assigning independent fair binary values to its indices.
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The common nuisance perturbation in Definition 19 enters both the propensity and the
potential-outcome means, while their difference equals tq(z). Consequently, the sign vector
changes the nuisance functions while preserving the target separation. The conditional likelihood
Ly(x,U,Vy) is four times the alternative conditional cell probability, using the fair-null cell
probability as its denominator. The next result certifies model membership, the common target
value, and the mixture comparison for this explicit family.

Lemma 4. [lem:positive-family-certificate] (Positive family and mixture certificate)®
For every hy, € (0,1/4], the macro localization radius, and every integer n > 0, set the target-
separation amplitude t and micro localization radius dp, to

t=2"12n, o, = hy.

Let Py be the causal null with a uniform covariate and conditionally independent fair binary
treatment and potential outcomes, with the observed outcome determined by consistency. Use
the alternatives Py, localized profile q(x), nuisance perturbation Sy(x), uniform sign average E),
and mizture Qy from Definition 19. Throughout, X is the binary encoding on the active frame
indices:

Aj € {0,1}, 2\ —1e{-1,1}.

Thus the coefficients of the cosine-frame sum defining Sx(x) are 2\; — 1.
For the model class P in Definition 9 and the point target (P) = 7p(1/2),

PyeP, 0(Py) =0, Py, eP, O(Py) =t for every A.

For every sign vector \, covariate value x, and binary treatment and outcome values A,Y , define
the likelihood marks
U=2A-1, W =2Y — 1.

The conditional likelihood Ly(x,U, Vy'), equal to four times the alternative conditional probability
of the cell (A,Y") given x, satisfies

L(z,U, Vy) = 1+ UVE S\ () + VvVt (tg(z) — 1) S\(x)
+ UWyt(q(z) — Sx(z)?).
The one-record mixture equals the observed null law:
E\PY™ = P,
Moreover,
2 (Qn, (Pgb8)®") < exp(160n262h0L) — 1, Qn < (PSP)®n,
and the centered likelihood ratio is square-integrable:

dQn _ ? obs\®n
I Gagis =) ooy <o

SFormalization scope. This result uses the cited conclusion [Boucheron et al., 2013] (Theorem 6.2, displayed
log-mgf conclusion in its proof, printed page 167). The cited source proof is not formalized here: Lean verifies its
use and all remaining steps. If that cited conclusion is false, the portions of this result that depend on it are not
certified.
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Proof of Lemma 4. 1. Frame identities. Write the active index set from Definition 19 as

Jz{jeZ: rod_hLJ —1<j5< Foghﬂﬂ,

L L

jor, — oL < xo+ hr, xo—hL <j5L+5L}-
For 2 € [0,1], j € Z, and X € {0,1}7, define

cos? (Tr(x—xo)> |z —mzo| < hy, COS<M> ;e —jéu| < ér,
h ¢j(x) =

g(l‘) = 2hy, 201,
0, |SU—:U0| > hy, 0, ‘aZ—j(SL| > 0y,
and
on;=20-1 (GeT), F@)=) oxr;é).
JjeJ
Thus

o) =g(@)*,  Sa@) =g@)F(@), 0<g() <1, 0<q@) <1, |o(z)] <1
The frame functions vanish at their support endpoints.

To establish the partition identity, put

=] @epa,

Then j,dr, < x < (jp +1)dp. For j < j, or j > j, + 1, the distance from z to jdy, is at
least d1,, so ¢;(z) = 0. The two remaining terms satisfy

65, (x) = <w<2—6iém> |

— b
by, +1(7) = sin<7f<x - L>> |

¢, (@) + ¢j,11(2)? = 1.

If |z — 29| > Ay, then g(x) = 0. If |z — zg| < hy, and j ¢ J, the open support of ¢; fails
to intersect the open macro interval; hence |z — jor,| > ér, and ¢;j(x) = 0. Consequently,
including the macro and lattice boundaries,

q(x) Y dj()* = q(x).

JjeJ
For later support counts, define
Jo={j €T :|x—joLl <4}, Tz ={j €T :¢;(z) # 0}.

The closed-support condition places j between j, — 1 and j, + 1, while the preceding
two-frame argument gives

Tl <3, T2, IR@)< ) o) <3, [Si(@) < 3.

JETx
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Uniform binary signs are independent, and pairing encodings that differ in one coordinate
gives

L j=7,

0, j#7j"

Expanding the finite frame sum and its square therefore yields

ExSx(z) =0,  ExSx(z)?=q(z))_ ¢;(x)* = q(=).
JjeJ

Exox; =0, Ex(ox o) = {

. The centered overlap. The prescribed amplitude satisfies

1 1 1
< < Vi< — < 2 < <.
0<t< gy 0SVispg WiS@I<g  0<t(@) < g
In particular,
‘\/ESA(x)’<1 ’—\/ZSA(x)itq(:c) <3y 1
’ — 128 16384

Thus all three Bernoulli parameters in Definition 19 belong to [0, 1].

For each of the four pairs (U, Vy) € {—1,1}2, with U = 24 — 1 and Vy = 2Y — 1, the
conditional cell probability divided by its null probability 1/4 is

L)\(x, U, Vy) =1+ U\/%S)\(.%'»(l + Vy(—\/ESA<I‘) + th(a:)))
Expanding in these four cases and using (v/1)? =t gives

Ly(z, U, Vy) = 1+ UVt Sy () + VoVt (tq(z) — 1)Sx(x)
+ UV t(q(z) — Sx(z)?).

Since L) is four times a conditional cell probability,

0 < Ly(z,U,Vy) < 4.

For two sign vectors, define the overlap integrand and its integral by

Haw () = t(1 + (tq(z) — 1)?)Sa(z) Sy (2)
+t%(g(z) — Sa(2)?) (q(x) — Sy (x)?), x € [0,1],

1
H)\7)\/:/ H)\7)\/(Lv)d$.
0

Expanding the four fair mark cells cancels every product of distinct members of
1,U,Vy,UVy, and gives

1
T2 > L@ UW)Ly(n U Vy) =1+ Hyx(x). (1)
Ue{-1,1} Vyy e{-1,1}

Each summand lies in [0, 16], so

—1 <Hyn(x) <15, —1 < Hy v <15, |Hy x| < 15.
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All the displayed functions are measurable and bounded.

For fixed X, the sign moments established above imply

ExHynv(x) = t(l + (tq(x) — 1)2)S>\/(:E)E)\S)\(m)
+t*(g(z) — ExSA(2)?) (¢(z) — Sy (2)?) = 0.

Commuting the finite sign average with the integral gives

E)\H,\J\/ = 0.

. Coordinate changes and their squared budget. Cauchy—Schwarz on the nonzero

frames gives
2

Sa(@)® = q(@) | D orjds(x)
JeTe
2)|T21 Y bj(x)?
JjETL
< 2q(z Z ¢j(x)” = 2q().
jeTJ

The same calculation covers an empty nonzero-frame set. Hence

0<Sx(2)? <2q(z),  g(x) = Sa(@)?| <qlx),  [Sa(x)] <

| W

For j € J and § € {0,1}, define the updated encoding by
g
)\(_2,,3) _ B, J =17 j/ cJ.
J )‘j’v j/ 7é ja
Subtracting the two frame sums gives

Sx(x) = Syu.p (x) = 29(x )( B)be( ),

and therefore
1Sx (@) = Sxam (@)| < 29(2)]¢;(x)] < 2.
Both squared perturbations belong to [0, 2¢(z)], so
‘S)\(j,ﬁ)( ) —S)\ ‘ < 2¢( ) 2.

Also, 0 < tg(z) < 1 implies
0<1+4 (tg(x) —1)> <2

The exact difference of the overlap integrands is

Hon (@) = Hyuo (@) = t(1+ (tg(z) — 1)%) (Sx(x) — Syum (2)) Sy (x)
+12(Syo.m () = Sa(2)?) (q(x) — Sx (2)?).
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The absolute values of the two displayed terms are bounded, respectively, by

3
t-2:2- 5 =6t t2.2.1 =2

Since 0 <t <1, this proves

Hav(z) — HMJ‘,B),,\/ (x)] < 6t+ 212 < 8t.

Define the open frame support within the covariate interval by
Sj = {.T S [0, 1] : ‘37 —jéL\ < 5L}

Outside S, including its endpoints, ¢j(z) = 0, so the updated and original integrands
agree. Moreover,
Sj C (j(5L — 5L,j(5L + (5L), Leb(Sj) < 26L..

It follows that )
|Hxx — Hygo) | < /o ‘HA,X(w) — Hyim y ()| do
< 8t Leb(S;) < 16tdy..
To count the coordinates, the strict intersection conditions defining 7 imply

—h h
oM gy, jor<c 0T
oL oL

Taking integer bounds yields

xo — hr, xo + hi,
jCH o J[ o H“Z‘

Counting this integer interval and using the floor and ceiling bounds,

o + hy, xo — hy,
— 1
[ oL W { oL J "
2h1, 5hr,

<—+4+3<L .
_5L+_5L

T

IA

The last inequality uses 0 < 01, = h% < hg. Thus the squared coordinate-change budget
satisfies
> (16t61)* = | T|(16t5y,)
JjeT
5h
< TL(lﬁt&L)Q — 1280%hy 0.
L
. The joint exponential average. For fixed X, the function A — H), y is a bounded
measurable function of independent fair binary coordinates, has mean zero, and changes
by at most 16¢d1, in each coordinate. Apply the bounded-differences exponential-moment
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conclusion of [Boucheron et al., 2013, Theorem 6.2, displayed log-mgf bound in its proof,
p. 167], with exponential parameter n > 0. It gives

2
Eyexp(nHy ) < exp % > (16t61)?
JjeJ
< exp{160n2t2hL5L} .

Here uniform averaging is the finite product expectation:

1
EAeXp(nH)\7)\/):W Z eXP(nHA,A’)'

Ae{0,1}7

Its denominator is positive, including for an empty coordinate set, when the product law
is concentrated on the unique empty encoding.

Let X be an independent uniform encoding, and define E) » = Ey FE). Averaging the
fixed-)\ inequality gives

1
E\xexp(nf ) = 22177 Z exp(nH v)
ANE{0,1}

< exp{lGOthQhLéL} .

. From overlap to chi-square divergence. Each conditional mass of (A4,Y(0),Y (1))
under an alternative is a product of three Bernoulli masses and is at most 1. The cor-
responding null mass is 1/8. The covariate law is uniform in both experiments, and the
consistency map is shared. Integrating these conditional inequalities and then taking the
observed marginal gives

P\ <8P, P <spsbs. pebs « PO,

Use the observed-record space O = [0,1] x {0,1}2, and choose the one-record density
version
dPObS
(@ AY) = Ia(2,24 = 1,2V —1) = (@, YY), (@,AY) € 0.
0

For an ordered dataset D = ((X;, 4;,Y;))i, € O", define

dQn

@n(D) = E)\Hg/\(szAl’}/l) = d(PObS)®n
0

=1

(D).
These versions are bounded; in particular, 0 < Z,, < 8". Finite averaging and product
integration therefore apply to all their first and second moments.

Integrating Equation (1) gives

/ L dPé’bS =1+ Hyy >0.
@
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Since [ 2, d(P$™)®" = 1, expanding the centered square, the finite mixture, and the
product integral gives

L (@, (B™)F) = | 20(D) d(Rg™)*" (D)

= By ( / EZBAN dP5’b5>
o

— E)\)\/(]_ + H}\7)\,)n.

For each pair of encodings, the inequality 14+ H) x < exp(H)y v ), together with 1+ Hy y >
0, implies
(1+ Hy )" < exp(nHy ).

The empty product and every zeroth power equal 1, so these identities and inequalities
include n = 0. Combining with the joint exponential bound and subtracting one proves

X’ (Qn, (Pé’bs)®”> < exp{160n*t*hy0r,} — 1.

. Regularity and alternative membership. We next verify the smoothness conditions
using the two scales of the construction. For ¢ > 0, ¢ € R, and z € [0,1], define the

localized cosine
COS<7T(:L‘_O> ) |'r - C| S o,
Coclw) = 20

It has the clamped representation

Caclo) = cos( - mox(- g mino.z ~ €1} ).

Indeed, beyond either endpoint the clamped cosine equals cos(+7/2) = 0. Clamping is
1-Lipschitz and cosine is 1-Lipschitz, so

m
Coc(w) = Coc(a)] < 20"~ a'|.

Also, for two values of absolute value at most 1, factoring the difference of their squares
bounds that difference by twice their distance. Since

2 2
¢] = C(SL,j(sL? g= ChLny’ q9=9,

we obtain

16j(2) — d(a")] < oz — 2],

Only indices in J, U J,» contribute to F)\(x) — F\(2’), and that union has at most six

elements. Hence
|Fx(z) = Fa(@)| < > ¢i(x) — ¢i(2)

JETUT

m 3T
<6—oI|x—2| = —|z—12|
<65plr—af| = Lo -2
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Using |F)\(2")] < 3 and the product identity
Sx(z) = Sx(a') = g(a) (Fa(z) — Fa(a’)) + (g(2) — g(a”)) Fa(a"),

we obtain, since 1, < hy, and 7 < 4,

1x(x) — Sa(@')] < (3” n 3”) o=
L L

5 T h
< < 2w
5 5 '

Similarly,
2 4
() — q(2")| < h£|x =
L

The uniform bounds give

[Sa(z) = Sa(@)| <6<24,  g(a) —q(a’)] <1 < 24.

If z = 2/, both differences vanish. If 0 < |z — 2’| /d1, < 1, use

|z — /| |x — /| 1/10
<
oL - oL,

in the Lipschitz bounds. If |x — 2’|/, > 1, use

N\ /10
| < <\x a:|>
=\

in the uniform bounds. Thus, for every z,z’ € [0, 1],

L
4(@) — 4la')| < 24\;//
The scale calibration is
S0 U2 g2, 5;,1;0 ) 6174 s

The selected propensity and control mean in Definition 19 therefore satisfy

Vit
ler, (@) — er, (@) = Y 183(@) — 1)
3
< O 1/10 < . 1/10
< 16]:U x| <Llx—=x ,

and

IN

% (ﬂ\SA(x) — Si(@)| +tla(z) — Q(f”')‘)

%W—fUNSLW—fUQ

|o,p, () = po,p, ()]

IN
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where Definition 1 supplies L = 3. Subtracting the two arm means cancels the shared
perturbation:

7py () = tq(x).
Consequently,
72, (2) = 7y ()] < |
= 21272z — /| < L|z — 2/).
These establish Assumptions 6 to 8. The amplitude bound also gives

1-3/128 _ _1+3/128 1

3
Z < < Z
9 —ePA(x)— 9 ) 47613/\(%)74,

as required by Assumption 5. The construction in Definition 19 supplies consistency,

conditional exchangeability, and density fp, = 1, which satisfy Assumptions 2 to 4. Every
defining condition in Definition 9 is therefore satisfied:

PreP  (Ae{o,1}).

. The null, targets, and one-record cancellation. Under Fp, consistency holds by
construction, treatment is conditionally independent of the potential outcomes, and the
selected functions satisfy

@ =1 en@=pn) =5 mE=0 @1

The density and overlap bounds follow immediately; each smoothness difference is zero.
Thus Definition 9 gives
Py e P, Q(Po) = 0.

At the localization center,
g(xo) = cos®(0) = 1, q(z0) = 1, 0(Py) = 7p,(w0) = t.

The likelihood expansion established above is the asserted formula. Its sign average is,
pointwise in every covariate and mark pair,

E)\LA(.T, U, Vy) =1+ U\/?EE)\SA(x) + Vy\/i(tq(x) — 1)E)\S/\(SU)
+ UVyt(q(x) — E,\SA(;E)Q) =1

Hence the uniformly averaged conditional probability of each observed cell is 1/4. Inte-
grating against the common uniform covariate law identifies the measures:

E\PY™ = Pg®.

The pointwise frame identities ensure this cancellation also at all macro and frame bound-
aries.
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8. Absolute continuity and square integrability. Taking finite products of the observed
domination inequality and then averaging gives

(P/(\)bs)@n < Sn(Pé)bS)@n, Qn — E)\<P§bs)®n S 8n(P(())bs)®n'
Thus

d
Qn < (Pé)bs)(gn, 0 S d(_POQbSn)(@n S 8n (P(())bs)@n—almost everywhere.
0

The centered squared density is measurable and obeys

dQTL 2 n 2
0§<d(P§bS)®"_1> < (8" +1)%

Since the dominating law is a probability measure,

2
Gy d(PSP)®m < (8" +1)? < o0
» \d(Pghs)@n v '
For n = 0, both dataset laws are concentrated on the empty dataset and the density equals
1, so the centered integral is zero. This completes all the asserted certificates.
O

Lemma 4 supplies separated targets within the same causal model and with a uniform covari-
ate density. Its one-record identity explains the role of the shared signs: after averaging, each
individual observed record has exactly the null distribution, whereas joint records can retain
dependence through their common latent signs. The chi-square bound quantifies the resulting
sample comparison through n?t2hy,ér..

The exponential comparison uses the bounded-differences log-moment inequality. For a
bounded measurable function of independent random elements whose coordinate sensitivities
are ¢;, this inequality bounds its centered exponential moment at u > 0 by exp{u®_,c?/8}
[Boucheron et al., 2013, Theorem 6.2, displayed log-mgf conclusion in its proof, p. 167]. This
published concentration result supplies the exponential-moment control used in Lemma 4.

To compare private output laws, we organize the same sign dependence conditional on the
covariates. The macro envelope g(z), micro frame functions ¢;(x), and active-sign set J specify
which records share a nonzero sign contribution. The shared-sign graph Gx records these links.

Definition 20. [synth_14] (Conditional shared-sign graph) Let o =1/2, 0 < hy, < 1/4, and
oL, = hi. Define the macro envelope and cosine frame by

m(x — x0)

g(x) = COSQ{ o

bifle -zl i oyto) = cos{ I 1gio - i) < o).

and define the finite active-sign index set

J={j€Z:(jor, —0r,j0r + 0r) N (o — hr,, o + h1,) # T} .

For a covariate vector X = (X1,...,X,), with n > 0, the conditional shared-sign graph Gx is
the simple undirected graph with vertex set {1,...,n}. Distinct vertices i,l are adjacent precisely
when

HeT: g(Xi)gi(Xi) #0 and g(X;)¢;(X) # 0.

Its connected components are selected in lexicographic vertex order.
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A connected component C' of the graph in Definition 20 groups records linked through
shared signs; its size is m = |C|. Conditional on fixed covariates, let Q¢ denote the treatment—
outcome mark law on that component under the mixture in Definition 19, and let Py ¢ denote
the corresponding fair-null law. The latter is uniform over all component mark configurations.
Their total common mass « measures the probability mass that can be placed on identical
configurations in both coordinates of a coupling.

Definition 21. [synth_7] (Total common component mass) The total common mass o, for
fized covariate values in [0,1] and a finite vertex set C, is defined by

a= > min{Qc{}), Bc{z)},

2:C0—{0,1}2

where z assigns a binary treatment—outcome pair to each vertex in C, and Q¢ and Py ¢ are the
alternative and null component mark laws conditional on the fized covariate values.

For the finite coupling formula, configurations are encoded by increasing vertex order. The
alternative masses a,,, null masses b,, and common masses ¢, then express the overlap in Defi-
nition 21 as arrays on a common finite space.

Definition 22. [synth_15] (Component mark masses and common overlap) Fiz the covariates
and a connected component C of Gx, and write m = |C|. Order its vertices increasingly and
encode their treatment—outcome marks (A;,Y:)icc as elements of {0,1}2™. Let Q¢ be their
conditional law under the alternative dataset mixture

Qn = EX[(P™)®"]

from Definition 19. Let Py c be their conditional law under (P§P*)®n, where the null observed
law has X ~ Unif[0, 1] and, conditional on X, independent fair Bernoulli treatment and outcome
marks. Thus Py ¢ is uniform on {0,1}?™. For every configuration v € {0,1}*™, define

a = Qc({v}),  by=Pc({v}),  ¢=min{Qc{v}), Foc({v})}

In particular, a, = Qc({z}), bw = Po,c({w}), and c. is the common diagonal mass at z. Define
the total common mass by
o= Y e

ve{0,1}2m

The component coupling I'c assigns the common masses from Definition 22 to the diagonal
and couples the remaining masses by a normalized product. Keeping the covariates identical in
both datasets allows this construction to be combined across the ordered graph components.

Definition 23. [def:common-mass-coupling| (Component coupling I'c:) For component mark
configurations z,w € {0,1}*>™, define

_ (az — c2)(bw — cw)
Fo(z,w) = ez =wj+ l1-a
c,1{z = w}, a=1.

, a<l,

The dataset coupling uses the same covariates in both coordinates and the product of these kernels
across the lexicographically selected graph components.
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The comparison below establishes that Definition 23 defines a measurable dataset cou-
pling with the required marginals. It also bounds the component total variation distance
drv(Qc, Po,c). Under the sparse-occupancy condition nédy, < 1/128, the resulting Hamming
transportation cost Wy, the infimum of expected dataset Hamming distance over couplings,
yields a comparison of output laws for every private release covered by Definition 10.

Lemma 5. [lem:measurable-component-contraction| (Measurable component coupling and
contraction)” Let n be a nonnegative integer. Impose the following conditions:

e (Lower-family calibration.) The macro localization radius hy,, micro localization radius
o1, and target-separation amplitude t satisfy

1
0<hy <, o, = hi, t=2"12ng.

e (Output space.) Let B be a standard Borel output space.
e (Private release.) Let 0 < € <1 and let M € M, (B), as defined in Definition 10.

Let Q,, be the uniform sign mizture of the alternative observed product laws in Definition 19,
and let (P$™)®™ be the fair-null dataset law.

For every covariate vector X = x, let Gx be the shared-sign graph, whose connected compo-
nents group records linked by shared latent signs. For each connected component C, set m = |C|.
Its conditional alternative and null mark laws Qc and Py c have masses

Qe({z}) = Ex]] Lt U, Vi) 4U“ VY’I),

ieC

Bo({z}) =47,

where z = ((Us, Vv4))iec is a configuration of the binary treatment and outcome marks, Ly is
their conditional likelihood relative to the fair null, and E) averages uniformly over the latent
stgn vectors.

For every x and every full mark configuration z = (U, Vy,;))iy, the conditional masses
factor over the components of Gx:

g [P0 T goeen. 4= I ReliEled.
=1

i= C' component of Gx C' component of Gx

For every such component,
m=1 = Qc¢ =R, drv(Qc, Poc) < 4tm?,

where dpy denotes total variation distance. The common-mass measure U'c of Definition 23 is
a coupling of Qc and Py c. The product of these component couplings, with components ordered
by increasing least record index, defines a measurable conditional dataset coupling. Integrating
it over the shared covariate law, the product of n uniform laws on [0, 1], gives a dataset coupling
with marginals Q, and (P§P)®".

If ndy, < 1/128, then

Wi <Qn, (Pgb5)®") < 1024tn2hpdy,  dry (MQn,M(P(‘))bS)@”) < 2048¢tn2hy oy,

where Wy is the infimum of expected dataset Hamming distance over couplings, Hamming dis-
tance counts the record positions at which two datasets differ, and MQ denotes the output law
obtained by applying M to a dataset with law Q.
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Proof of Lemma 5. 1. Conditional factorization. Fix a covariate vector x € [0,1]™. To iden-
tify the signs used by each record, write the envelope and micro frames in Definition 19
as

2 L 2(SL
0, lv —xo| > hy, 0, |v —ndL| > oL,

_ — ndy)
COSQ<M), v — x| < hr, COS(M>, v —niy| < oy,
o) ; ool S v — 6| <61

for v € [0,1] and n € Z, where xg = 1/2. Thus
av) =gu(v)’,  Sa(v) =gL(v) Y (22 — Ly (v),
neJL

with the finite active index set

xo — hi, xo + hr,
— | 1< |— 1
JL=N€EZ: \‘ oL, J _77_’7 oL —‘+’

noL, — 0L, < xo + hr, xo— hy < ndL + oL
Define the record and component sign sets by
Ji(x) ={n € Ju: gr(@)pry(z:) # 0}, Jolx) = | Jil=).
ieC

The graph and its ordered component list are therefore specified by

i~g, i = i#i and Ji(x)NJy(x) # D,

%¢(z) = (C: C is a connected component of G), listed by increasing min C.

For n = 0, this list is empty.

We use binary mark configurations and their signed likelihood coordinates through the
encoding

z = (A, Y;) € {0,1}?, Ui(z) = 24; — 1, Vyi(z) = 2Y; — 1.

This identifies binary configurations with the signed configurations in the statement. The
likelihood expansion supplied by Lemma 4 shows that the conditional likelihood at record
i depends on A only through J;(x). Its quadratic term uses the same sign set.

Distinct components have disjoint sign sets:
C,C’e%(w), C#C, =  Jo(x)NJo(z) = 2.

Indeed, a common sign would be used by a vertex in each component and would join
them by an edge. Since the signs are independent and fair, summing separately over these
disjoint sign blocks gives

E] LA(inan(z)va,i(z)) - 11 &1 Da(i, Uil2), Vva(2)) _ I Qcfzleh).
i=1

Ce%(x) e’ 4 Ce%(x)

"Formalization scope. This result uses the cited conclusion [Keller and Trotter, 2017] (Section 5.6, Theorem
5.40) and [Boucheron et al., 2013] (Theorem 6.2, displayed log-mgf conclusion in its proof, printed page 167). The
cited source proof is not formalized here: Lean verifies its use and all remaining steps. If that cited conclusion is
false, the portions of this result that depend on it are not certified.
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Unused signs average to one. The component vertex sets partition the record indices, so

= I ¢9= ] RcWzleh.

Ccet(x) Ce?(x)
Both identities also hold for n = 0, with empty products equal to one.
. Singleton cancellation. We first establish the pointwise sign identities needed below. De-

fine, for v € [0, 1],
_ v _ 7'('(’[) - nvéL)

Then 0 < wp(v) < 7/2, and the only possibly nonzero frames are the two neighboring
ones:

PLp, (V) = coswr(v),  PLp,41(v) =sinwp(v),  dLy() =0 (n & {nv,m +1}).

Consequently their squared values sum to one. When ¢(v) > 0, every nonzero frame at
v belongs to the active set; when ¢(v) = 0, multiplying by ¢(v) annihilates every term.
Hence, including support boundaries,

v) Y dLa(v)? = q(v).

neJL
Fair independent signs satisfy
E\x(2X; —1)=0,  Ex[2\—-1D2A\y -] =1{n=1n'}.

Expanding the perturbation and its square therefore yields

ExSa(v) =0,  ExSa(v)? =q(v) Y ¢ry(v)> = q(v).
neJL

Substitution into the likelihood expansion in Lemma 4 gives the pointwise identity
E)\L)\(’Ua U, VY) =1 (U € [07 1]7 U Vy € {_17 1})

Thus, if C = {i}, every binary mark pair has mass

Qe({z}) = *EALA(% Ui(2), Wi(2)) = i = Po({z}),

and QC’ = P(),C-

. Component curvature. Fix a component C, and put m = |C|. The two-frame property
and Cauchy—Schwarz imply, for every A and v,

Sa(v)” < 2q(v) Y é1,;(v)* = 2q(v).
JjeJL

Since 0 < g(v) < 1, this gives the coefficient bounds

[Sx(v)] < la(v) = Sx(v)*| < q(v) < 1.

1\3\00
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Fori € C, A, z; € {0,1}2, and every real amplitude u, define the polynomial mark mass

pix(ziiu) = 3[1 + Ui(2)uSx(zi)
+ Wi(2)u(uq(z;) — 1)Sx(z:)
+ Ui(2)Vy,i(2)u? (q(:) — Sa(:)?)].
Its factorization is
1+ Ui(2)uSx(z:) 1 + Vyi(2) (—uSx(z;) + Ui(2)uq(a;))
2 2 ’
For 0 < u < 1/10, the two perturbations satisfy

pix(ziiu) =

3 3 1 4
S <2 .
[uSi(@)l < 55 )| < 207100~ 35

The masses are therefore positive. Summing first over the outcome mark and then over
the treatment mark gives

> pialziu) =1, > IpiaGziw)|=1.

2;€{0,1}2 z;€{0,1}?

}—USA(xi) + Us(2)uq(z;

Differentiation gives

Opi x
ou

(zi3u) = %[Ui(z)sx(fi) + Vyi(2) (3uq(xi) — 1)Sx(w:)
+ 2Ui(z)Vy7i(z)u(q(:c,-) — SA(xi)Q)],

9%p; \ 1 2
902 (zisu) = Z[6VY,i(Z)UQ(93i)SA(xi) + 2U;(2) Vy,i(2) (q(zi) — Sa(z:)?) ]

On 0 < u < 1/10, we have

13uq(z;) — 1] < 1.

Taking absolute values of the displayed Fourier coefficients and summing over the four
mark pairs consequently gives

i

< [Sa ()| + [3u?q(as) — 1] [Sx(xs))|

+ 2ulq(z;) — S (x)?|

§ + 5 + - ! <4,
2 5~
and )
0”pix 2
> Gup (7 w)| < Buq(i)|Sx(aa)| + 2la(zi) — Sx(@i)”|
2
9
< —+2<4.
10 +
Define the averaged component array, for every u € R, by
FCZ E)\ sz/\ 2i5 U a zZ € ({0’1}2)0'
eC
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The second product derivative consists of one term for each twice-differentiated factor and
one term for each ordered pair of distinct once-differentiated factors:

d? &pi
WHPLA(%;U) = Z D2 (zi5u) H pirA(zirsu)

ieC ieC i'eC\{i}
T Opix Opir A
+ 1, (ZZ,U) 1 (ZZ'/;’U,) H pi//)\(zi//;u),
4 ou ou A -
i,i'eC "eC\{i,i'}
i#4

For finite arrays, summing the absolute value of a tensor product factors into the product
of the absolute sums. Applying the preceding bounds and then averaging over signs yields

D IFE ()] < 4m+16m(m — 1) < 16m* (0 < u < 1/10).
z

At zero amplitude all factors equal 1/4, while

Wix, o Uilz) = W(z) ,
W(Z“O) = 1 Sx(@i).

The pointwise sign cancellation from the preceding step thus gives
Fo.(0) =47, F¢.(0) =0.

For an empty vertex set, the product is identically one and both derivatives vanish, so the
same conclusions and curvature bound apply.

. Quadratic remainder and common overlap. The calibration implies

1
0<t< ——
Sts 16384’

At this amplitude, the likelihood expansion in Lemma 4 identifies the component arrays
as

1
0< Vi< —.
7\f710

0. = Qo({z}) = Fo.(vV&),  b.i= Poo({z}) = Fo.(0) =4™™.

To control their entire absolute difference with one scalar remainder, define

1, ay,—b, >0,
oc(z) = {_1 b =0 Fo(u) =) oc(2)Fo:(u) (u€R).

Then
Fo0)=0,  |Fow)| <D |FS.(w)] < 16m* (0 <u < V).
z

The mean-value inequality gives
| F4(u)] < 16m2u (0 <u<Vt).
Integrating the first derivative, and using the defining signs, proves

Z az —b.| = ]:C(ﬁ) — Fc(0)

NG
< / Fh(w)] du
0

Vi
g/ 16m?u du = 8tm?>.
0
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Define the common entries and total overlap by
¢, := min(az, b,), o= Zcz.
z

Both arrays are nonnegative and sum to one, by the mark-mass normalization above and
the 4™ null configurations. Therefore

0<a<l, Z(az—cz):Z(bz—cZ)zl—a,
and

> laz = b = (az +b. —2¢.) = 2(1 - a).

For every mark event £ C ({0,1}2)%, each residual sum lies in [0,1 — a], so

Zazf sz = Z(azfcz)fz:(bzfcz) <1-aq.

ze€c ze€c ze€c ze€c

Taking the supremum over events gives
1
drv(Qc, Poc) s1-a=g Z: la, — b,| < 4tm?,

In fact, the event
EX={z:b,<a.}

has probability difference

Qc(El) — Poc(EL) = Z(az —c)=1-a.

z

Thus the total variation distance equals 1 — «, as will also describe the coupling’s failure
mass.

. Component coupling. Use the masses I'c(z,w) defined in Definition 23, with the arrays
just specified. When o < 1, summing its formula over the second coordinate gives

ZFc(z,w) =c, + (02 = €2) 2y (bu — Cw) =aq,.

l—«o

Similarly, > b )
Az = C2 )\Ow — Cy

1l -«

ZFC(z,w) =y + = by

When a = 1, all nonnegative residual entries have zero sum and hence vanish individually:
a, =c, = b, for every z.

The diagonal branch then has the same row and column sums. In both cases the masses
are nonnegative and sum to one, establishing that I'c couples Q¢ and P c.

99



At every configuration, at least one residual entry vanishes:
(ay —cz)(by — c;) = 0.

Consequently the diagonal and off-diagonal masses are

Loz, 2) = ¢z, ZFC(Z,w) =1—a.
zF#Ww

For a singleton component, the cancellation already proved gives a = 1.

. Measurable dataset coupling and its marginals. For full binary mark vectors z,w €
({0,1}2)", define

pjoint(xaz7w) = H Fc(z‘07w‘0)7 Dattach(xyz) = ((xiaAh}/ti))?:la
Ceb(x)

where z; = (4;,Y;). The conditional dataset measure is

fyx = ijOint (.’1:', Z’ w) 6(Dattach(Ivz)’Dattach(xzw)).

zZ,w

Each envelope and frame is continuous, including at its support endpoints. The edge
predicates defining GG, are finite unions of Borel nonzero predicates. For every fixed labeled
graph G on the record indices, the set

X :={z€[0,1]": G, = G}

is therefore Borel. There are finitely many such graphs. On each Xg, the ordered compo-
nent list is fixed, and the component masses are finite sums of products of Borel functions.
Taking minima, finite sums, and the two overlap branches preserves measurability; the de-
nominator in the branch a < 1 is positive. It follows that = + pjoint(z, z, w) is Borel. The
attachment maps are Borel as well, so the finite atomic formula makes = — -, measurable.

The component marginal identities and factorization give, for every x, z, w,
ijoint(x7zaw) = H QC({Z‘C})
w

Ce%(x)

ijoint(x7 Z, w) = 4—TL'
z

n
Ly(zi, Ui(2), Wi(2))
- F 7
A H A ’
=1
In particular, v, is a probability measure.

Define the shared covariate law and integrated coupling by

vy = ® Unif]0, 1], v(€) = /[0 ” v2(E) vx (dz)

=1

for every measurable dataset-pair event £. The alternatives and null have this common
covariate law. Integrating the first conditional marginal and interchanging the finite sign
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average with the integral yields the uniform mixture of alternative product laws; integrat-
ing the second yields the fair-null product law. Explicitly, with

pry(D,D") = D, pro(D, D) = D,
we obtain

(Pr) gy = Qn,  (pro)py = (Bg™)®", 40" x O") =1.

For n = 0, the mark space and dataset space each have one element; the empty component
product gives the unit mass on the pair of empty datasets.

. Component cost and tree probabilities. Assume now that ndy, < 1/128, and first consider
n > 1. For component configurations define

du,c(z,w) == Z 1{z; # w;}, cuc(z) == Z du,c(z, w)l'c(z,w).

ieC zZ,w

Because dy ¢ is zero on the diagonal and at most m elsewhere,
cne(z) <m(l—a) < 4tm?.

For m = 1, the coupling is diagonal and its cost is zero. The shared covariates ensure that
dataset Hamming distance is exactly the sum of component mark distances. Thus

/ dg(D, DY v(dD,dD') = / > cnolx) vx(do)

Ce%(x)

< 4t Z mS/Nm($) vx(dx),
m=2

where, for every integer m > 0, the component count is
Np(z) :=#{C € €(z) : |C| = m}.

In particular No(z) = 0, and N,,(x) = 0 for m > n.

To bound these counts, a shared-sign edge has the geometric restrictions
) ~Gy i = ‘IL’Z — a:0| < hy,, ‘IL’Z'I — :ZJ()‘ < ht,, ’«Tz — xi/| < 20y,.

Indeed, the common nonzero weighted frame places both covariates in the open macro
support and within d1, of the same frame center. The last inequality follows by the triangle
inequality.

Fix 2 < m < n, an m-element record set (', and a bijection
ec:{1,...,m} — C.

Let
Tm = {undirected trees on the labeled vertex set {1,...,m}}.
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For T € 7, define its shared-edge event by
Erc = {z:ec(i) ~q, ec(i’) for every edge {i,i'} of T}.

A connected tree admits a parent-before-child order: start at a root and repeatedly adjoin
a vertex adjacent to the vertices already selected. Connectivity permits this until all
vertices are selected. Write this order and its parent positions as

pr:{1,...,m} — {1,...,m} a permutation, mr(i) € {1l,...,i—1} (2<i<m),

with
{pr(i), pr(mr(i))} an edge of T.

Since m > 2, the first edge localizes the root. The shared-edge event is contained in the
region

Rrc = {2t [Tea(prry) — @0l < hr,

|z x ml <260 (2<i<m)}.

ec(pr(i)) — “ec(pr(mr(i

The root interval has length at most 2h1,, and, conditional on the preceding coordinates,
each child interval has length at most 40;,. Integrating the last child first and repeating
gives

vx(E1.0) <vx(Rtco) < 2hy,(46L)™ 1
Coordinates outside C' integrate to one.
If C is a graph component, its connected induced graph contains a spanning tree. Hence

{z:Cec@)}c | &re
TEIm

The labeled-tree count is

|<7m| — mm—2’

by [Keller and Trotter, 2017, Section 5.6, Theorem 5.40]. A union bound, followed by
summation over the (") record subsets, proves

/N Yvx(dz) < <>2hLm 2(46p)™ 1

All geometric restrictions used here are strict nonzero-support restrictions, so the estimate
includes every support-boundary configuration.

. Summation of the transport envelope. Using (TZ) < n™/m/! in the preceding cost bound
gives

dy(D, D")y(dD,dD") 4tm? 2hym™ 2(46y,)™ !
/ <3 (1)

m+1
(4n5L)m_2

n
< 32tn2hL5L Z m

m=2

For n = 1, both sums are empty.
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The nonnegative exponential series gives

00
DY
m!

Jexp=0

]exp

= exp(m) = exp(1)™.

exp

Define the series argument
Gtree = 46Xp(1)n5L‘
The sparsity cap and exp(1) < 3 imply

3
OSCtree§?<

OOM—l

Termwise,
merl

' (4ndp)™ 2 < exp(1)2m 2
m!

tree

The differentiated finite geometric sum yields, for n > 1,
Z — 2 B Ctree - (n + 1) tree + nCtroc
tree (1 - gtree)
S - Ctree
(1 - Ctree)2

For the first inequality, the removed tail equals ¢/} (1 + 1) — nCiree) > 0. For the second,
1 — Ciree > 7/8, and

<3.

2 — Ciree <2 < 3(7/8)% < 3(1 — Ciree)*-

Consequently,
m+1

n
m
2 T

m=2

(4ndp)™ 2 < 3exp(1)? < 32.

Substitution proves the required bound for the constructed coupling:

/ du(D, D) y(dD,dD") < 1024tn?hy,0y.

. Transport and private contraction. For the remaining case n = 0, both datasets are empty,
and

du(D,D") =0, / du(D,D")y(dD,dD’) = 0 = 1024tn*hy.0y,.

Thus the coupling-cost bound holds over the full range of n.

Since v has the required marginals, the defining infimum of Hamming transport gives
Wi (Qn, (Png)@m) < / di(D, D')v(dD,dD") < 1024tn>hy.dy..

Its marginals are probability laws, and the hypotheses on ¢, the output space, and M

permit application of Lemma 6. That comparison, together with the defining infimum,

supplies the coupling-cost inequality

dry (MQn,M(Png)®") < 2 / du(D, D')y(dD, dD").
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Using the established cost bound and 2¢ > 0, we conclude
doy (MQu, M(PS™)®") < 2¢(1024tn%h dv.)
= 2048¢tn’hydr..
O]

The factorization in Lemma 5 makes the graph components the units of the conditional com-
parison. Singleton components have identical alternative and null mark laws, and the common-
mass construction couples those marks identically. For larger components, the stated total
variation bound controls their discrepancy. The measurable product construction turns these
finite comparisons into a coupling of the full dataset laws.

The component-size control uses the labelled-tree enumeration: on a specified set of s > 2
vertex labels, there are exactly s°~2 undirected trees [Keller and Trotter, 2017, Section 5.6,
Theorem 5.40]. The bounded-differences exponential-moment inequality stated above also enters
this comparison [Boucheron et al., 2013, Theorem 6.2, displayed log-mgf conclusion in its proof,
p. 167]. These published tools support the quantitative component analysis in Lemma 5.

Under ndy, < 1/128, and with the calibration and privacy conditions of Lemma 5, the private
output comparison is controlled by etn?hréy,. Its quantification over standard Borel output
spaces accommodates both scalar releases and the interval-valued releases of Definition 13. Thus
the same sparse-occupancy comparison supplies a testing ingredient for estimation and honest
interval length.

A complementary experiment for regime selection perturbs the treatment-arm mean directly
while keeping the propensity and control regression constant. The direct localized alternative
P; uses the same amplitude and contrast profile, as specified next.

Definition 24. [def:direct-family] (Direct localized causal alternative) The causal law P,
the direct localized alternative, is defined for the macro localization radius 0 < hy, < 1/4, with
target-separation amplitude and localized contrast profile

cos* <7T(QU2}:L$O)> |z — 20| < Ay,

0, ]:1:—:130\ > hL,

t=2""2ng, q(z) = xz € [0,1],

where g 1is the target covariate location. Under Py, draw the covariate X ~ Unif[0, 1]. Condi-
tional on X, draw the treatment indicator A and the potential outcomes Y (0) and Y (1) inde-
pendently according to

A ~ Bernoulli(1/2), Y (0) ~ Bernoulli(1/2), Y (1) ~ Bernoulli(1/2 + tq(X)).

Set the observed outcome Y to

Y =Y (A).
The selected covariate density, propensity, control regression, and treatment-effect contrast are
1 1
fP1 (JI) =1, ep (x) = 57 Ho, Py (13) = 57 P, (x) = tq(x)'

At the target location, the profile in Definition 24 equals one, so the direct alternative has
target value t. Its constant propensity and control regression isolate a localized change in the
treatment-arm mean. Together with the shared-sign family in Definition 19, it supplies the
complementary experiment used in selecting the testing comparison across regimes.
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C Testing reductions and matching lower bounds

The experiments in Definitions 19 and 24 provide separated point targets within the causal
model. This section collects the probability comparisons that make those experiments useful
for both absolute-error risk and honest connected-interval length. The common ingredient is a
bound on the distinguishability of their released outputs, uniform over the private procedures
admitted by Definition 10.

C.1 Dataset laws, released outputs, and testing priors

Let Q and @' be probability laws on the ordered-dataset space O™. Their total variation distance
dry(Q, Q') is the supremum of their probability differences over measurable events. Their
Hamming transportation distance Wy (Q, Q') is the infimum, over couplings of the two dataset
laws, of the expected number of differing record positions. When @ < @', the chi-square
divergence x?(Q, Q') is the squared deviation of the likelihood ratio from one, integrated under
Q'. For a randomized release M, the induced output law M () integrates the conditional release
probabilities against the dataset law Q.

A finite testing prior is a uniform distribution over a nonempty finite indexed family of causal
laws. For a € {0,1}, write this family as (Pa7j)§V:‘11, where N, is a positive integer, and define its
averaged observed-sample law by

5

a 1 obs\®n
Q( ) = Fa (Pa,j )® .
=1

<
Il

The testing construction uses families satisfying
H(POJ‘) =0, H(PL]') = A, A > 0,

where A is their common target separation. Averaging takes place over product laws, so each
member retains the independent-sampling interpretation of Assumption 1.

The following comparison connects dataset discrepancies to the distribution of a released
statistic. Its privacy bound uses Hamming transportation, while its ordinary probability bounds
apply through total variation and chi-square divergence.

Lemma 6. [lem:private-kernel-comparison| (Private kernel comparison bounds) Let n be
a nonnegative integer and let Q, Q" be probability laws on O™, the space of ordered datasets of n
observed records. Suppose that:

e (Privacy parameter.) 0 < e < 1.
e (Output space.) B is a standard Borel output space.

e (Private release.) M € M, (B), the class of everywhere probability-valued private
Markov kernels defined in Definition 10.

Write M@ for the induced output law, so that

(MQ)(E) = [ M(D.E)QUD).  E<B®)

65



For probability laws on a common measurable space, let dpv denote total variation distance:

drv(Q,Q) = sup |Q(E) - Q'(E)|.

E measurable

Let Wy denote the infimum of expected Hamming distance over all joint laws with the specified
marginals:

n

Wa(@ Q)=  inf Plda(D.D)],  du(D,D)=) 1{Di# D}
£()=Q =

Then
drv(MQ,MQ") < 2eWn(Q,Q").

Furthermore, for every everywhere probability-valued Markov kernel M from O™ to B,
drv(MQ,MQ') < drv(Q, Q).

If Q < Q' and the squared Radon—Nikodym deviation is integrable, that is,

LnCﬁﬂ»—Q2@um<a%

then, with chi-square divergence defined by

XW@FLA%@FJQW%

one has

drv(@.Q) < JVE@.Q).

Proof of Lemma 6. 1. For adjacent datasets D, D’ and a measurable output event E, Defi-
nition 10 and Assumption 9 give

M(D,E) < eM(D',E),  M(D,E)<eM(D,E).
Since the event probabilities belong to [0, 1],

1)M(D',E) <ef—1,

M(D,E)—- M(D',E) < (
< )M (D,E) < e — 1.

M(D',E) - M(D,E) < (

Convexity of the exponential, together with 0 < € < 1 and e < 3, yields

ef —
ef —

ef < (1—e)e +eel, e—1<(e—1)e < 2e.

Consequently,
\M(D,E) — M(D',E)| < 2¢ if dy(D,D’) = 1.
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2. Fix a measurable output event F, and define
vp: 0" —[0,1], vrp(D)=M(D,E).
We prove by induction on a finite set of coordinate positions that
JC{l,....,n}, D;=Djforalli¢ J = |pp(D)— (D) <2J|.

For J = &, the datasets coincide and both sides of the inequality are zero.

For the induction step, suppose D, D’ agree outside J U {¢}, where ¢ ¢ J. Define the
intermediate dataset by

D!, /=,
(Drmia) v = {DL v Je{l,...,n}.
Vs )

Then D,,;q and D’ agree outside 7, so the induction hypothesis gives

loE(Dmia) — ¢e(D")| < 2¢T].

If D, = D), then Dy,;q = D and their event-probability difference is zero. Otherwise, their
Hamming distance is one, and the adjacent bound applies. In either case,

loE(D) — ¢E(Dmia)| < 2e.
The triangle inequality therefore gives

los(D) — ¢e(D)] < |¢p(D) — ¢E(Dmia)l + [¢£(Dmia) — ¢5(D")|
< 2e+ 2¢|J| = 2¢|T U{e}]

Apply this conclusion to
J={i€{l,...,n}: D; # D}}.
It follows that, for every pair of datasets,
|M(D,E) — M(D',E)| < 2edu(D, D).
The empty-set case also covers n = 0.
3. Let v be any coupling of Q, Q’; explicitly,
v € Prob(O"™ x O"), Y(F x O") = Q(F), Y(O" x F) =Q'(F)

for every measurable dataset event F'. Since Hamming distance is bounded by the dataset
size,

0< /dH(D,D/)'y(dD,dD’) < /n’y(dD,dD’) =n.
Thus the coupling cost is finite. The measurable function ¢ is bounded by one, so its

integrals against the marginals and against v are well defined. The marginal identities
give

(MQ)(E) - (MQ)(E) = [ (¢5(D) ~ op(D)) 7(aD.aD).
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Using the integral triangle inequality and the preceding event bound,
(MQ)(E) — (MQ')(E)| < /|(PE(D) — ¢p(D")|y(dD,dD')
< /QGdH(D7 D")y(dD,dD")
= 26/dH(D,D’) v(dD,dD’).
Taking the supremum over measurable output events proves
doy (MQ, MQ') < 2¢ / du(D, D')4(dD, dD').

This holds for every coupling. Since 2¢ is positive and finite, taking the infimum gives

dv(MQMQ) < int 2 [ du(D.D)dy = 20Wu(Q. Q)
7 couples Q,Q’

. Let

K:0"~ B

be an everywhere probability-valued Markov kernel. For a measurable output event E,
define
YK,E : o — [0, 1], SOK,E(D) = K(D,E)

This function is measurable and bounded. Its layer representation under each of the
probability laws is

/QDK,E(D) Q(dD) = ©.1] Q{D * Mayer < SOK,E(D)} dmayera

/SOK,E(D) Ql(dD) = /(O 1 QI{D * Mayer < QDK,E(D)} dmayer-

These identities follow by integrating ¢ g(D) = |, 0.1] H{Mayer < @i, E(D)} dayer. Every
displayed level set is measurable, and hence

|Q{D : Mayer < 0,E(D)} — Q{D : Mayer < i, 6(D)}| < drv(Q, Q).

Subtracting the layer representations and bounding the integral therefore yields

(KQ)(E) — (KQ')(E)| =

/(0 . [Q{D * Mayer < SOK,E(D)} - Q,{D * Mayer < SDK,E(D)H dnlayer

S / dTV(Q? Q,) dnlayer = dTV(Qa Q/)
(0,1]

Taking the supremum over E proves

drv(KQ,KQ') < drv(Q,Q").
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5. Assume @ < Q' and the stated squared-deviation integral is finite. Choose an extended
nonnegative Radon—Nikodym derivative and define, on all of O",

dQ dQ
—— (D), -(D) < o0,

(D) =4 99 g (D) = prx (D) = 1.
0 0/(D) =

The infinite-density set is @’-null, so this convention preserves the Radon-Nikodym integral
identities. Finiteness of the nonnegative squared-deviation integral gives

orx € LX(Q), / e (D Q(dD) = V(Q, Q).

Both |grn| and the constant function one belong to L?(Q’). Hélder’s inequality with
exponents two and two gives

/ lgrx(D)] Q'(dD) = / grx(D)] - 1Q/(dD)

< ([lms(o @’(dD))W (/ Q’(dD)>1/2
=Vx3(Q, Q).

To relate this integral to total variation, the probability normalization and the Radon—
Nikodym identity give

/QRNdQ/ = /pRNdQ' —1=Q(0") —1=0.
For every measurable dataset event F/,
QF) - Q'(F) = / grN dQ', / grN dQ' = —/ grN dQ'.
F Fe F

The pointwise inequalities grn < |grn| and —grn < |grn|, integrated over F' and F°,
imply

‘/ grN dQ’ S/ lgrx | dQ)’,
F F
Adding these bounds yields

Q) = Q(F) < [ lonxl Q'+ [ lons|dQ = [ lonsl Q"

/ JRN dQ/‘ =
F

/QRNdQ/‘S/ lgrN| dQ".
Fe Fe

Taking the supremum over F' and using the square-integrability bound proves

v Q@) < 5 [ lonsl 4 < 31CQ.Q).
O

The first bound makes a coupling of datasets useful for every private release with the stated
output space. The second expresses contraction under a randomized procedure, and the third
converts a square-integrable likelihood comparison into total variation control. Thus Lemma 6
accommodates both the sign-mixture likelihood bound in Lemma 4 and the measurable coupling
in Lemma 5.
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C.2 Finite priors across the budget regimes

For n > 2 and 0 < € < 1, use the numerical benchmark 7(n,€) of Theorem 2 and choose the
macro localization radius hr, = r(n,€)/4. The calibration in Definitions 18 and 19 then gives

oL = h?, t=2"12p =27 My (n, ).

The common target value of the sign alternatives is certified by Lemma 4; the direct contrast is
specified in Definition 24.

When the sampling scale dominates, the sign-mixture chi-square bound and Lemma 6 supply
the output comparison. When the sparse privacy scale strictly exceeds both competing scales,
the calibrated radius satisfies the sparse-occupancy restriction ndy, < 1/128, allowing the private
comparison in Lemma 5. The direct alternative supplies the comparison in the direct privacy and
saturated branches. The exact selection conditions, including ties, are recorded in the certificate
below.

The sign-mixture exponential comparison uses the bounded-differences log-moment conclu-
sion of Boucheron et al. [2013, Theorem 6.2, displayed log-mgf conclusion in its proof, p. 167].
The sparse component comparison also uses the enumeration of s°~2 undirected trees on a spec-
ified set of s > 2 vertex labels [Keller and Trotter, 2017, Section 5.6, Theorem 5.40]. These
published conclusions enter through Lemmas 4 and 5 and support the common testing compar-
ison stated next.

Lemma 7. [lem:frontier-testing-priors] (Finite testing priors)®

and privacy budget 0 < e < 1, define the numerical benchmark

r(n,€) = min {1, max {n_1/4, max {(nQG)_lﬁ, (ne)_l/z}}} .

There exist two nonempty finite families of laws in P, the model class of Definition 9, whose
uniformly averaged observed n-record product laws are QO and QW respectively, and a common
target separation A satisfying

For every integer n > 2

A > 27 (n,e).

Every member of the first family has point target 0(P) = 0, and every member of the second has
0(P) =A.
These families can be chosen with macro localization radius

0< h <

)

e e

and the following properties:

e (Null family.) Every member of the first family equals Py, the causal law with uniform
covariate X, conditionally independent fair binary treatment and potential outcomes given
X, and observed outcome Y =Y (A). Consequently,

Q(O) _ (P(;)bS)GZm.

e (Sign family.) If

1 <ne and [((HQE)_1/7 <n Y and (ne)™Y? < n_1/4> or (n_1/4 < (n2e)™Y7 and (ne)™Y? < (n%e)™
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every member of the second family is Py for some sign vector X\, using the construction of
Definition 19 at radius hy,, and
Q(l) = Qna

where Qy is the uniform sign mizture at that radius defined in Definition 19.

o (Direct family.) If the preceding condition fails, every member of the second family
equals Py, the direct alternative of Definition 24 at radius hy,, and

QU = (PP,

For every standard Borel output space B and every private Markov kernel M € M, (B) as
defined in Definition 10, the induced output laws satisfy

ary (MQ, QW) < 1.

where dpy denotes total variation distance and MQ©®, MQW are obtained by applying M to
the respective dataset laws.

Proof of Lemma 7. 1. Define the three candidate scales and the separation constant by
an = n" Y4, by := (n2e)™V7, Cn = (ne)"1/2, ko= 2712,

All three scales are positive. Set

hy, = T(TZ 6), t:= HhL; 5L = hi, A=t
Since 0 < r(n,e) <1,
1
0<hr < T A= gr(n, €) =277 (n,e).

We now split according to the sign-family condition in the statement.
2. Suppose that
1 <ne and [(bn < a, and ¢, < ay) or (ap < b, and ¢, < bn)].

At radius Ay, let the active index set and its binary sign vectors be

JhLzz{jeZ: V”(;LhLJlsjg VO;L’”LL%L

1
Jor, — 0, < zo + hi,, xo—hL<j5L+5L}, 0= 7,

2
AhL = {)\ : th — {0, 1}}

8Formalization scope. This result uses the cited conclusion [Boucheron et al., 2013] (Theorem 6.2, displayed
log-mgf conclusion in its proof, printed page 167) and [Keller and Trotter, 2017] (Section 5.6, Theorem 5.40). The
cited source proof is not formalized here: Lean verifies its use and all remaining steps. If that cited conclusion is
false, the portions of this result that depend on it are not certified.
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The integer interval in this definition is bounded, so Jj, is finite. Consequently,
|AhL’ = 2|JhL| > 0.

This also covers an empty active set, for which there is one empty sign vector.

Choose the singleton null family (Fy) and the alternative family (Px)xea,, from Defini-
tion 19. By Lemma 4,

PyeP, H(P()) =0, P, e P, Q(P)J =t=A ()\EAhL).
Their uniform product-law averages are
QY = (Bg™)®",
1
(1) _ obs\®n

| hL’ )‘eAhL
_ 2—|JhL\ Z (P)(\)bs)@)n _ Qn
)\EAhL

The equality follows by enumerating every binary sign vector exactly once.
. First consider the sampling subcase
b < ap, cn < ap.
Since n > 2, we have a,, < 1, and hence
r(n,e) = an, hy = —.
The power identity a8 = n=2 gives
n’hf = —
Define the nonnegative exponent
Nsamp ‘= 160n2t?hy,61, = 160n2n2hi.
It satisfies

—40 1
Ognsampzlﬁo'Q STG

The chi-square estimate of Lemma 4 uses the bounded-differences exponential-moment
conclusion of [Boucheron et al., 2013, Theorem 6.2, displayed log-mgf conclusion in its
proof, p. 167]. It supplies

Xz(Qna Q(O)) S ensamp - 17
together with absolute continuity and square-integrability of the centered likelihood ratio.

Convexity of the exponential between 0 and 1, and e < 3, imply

ensamp _ 1 S nsamp(e — 1) S 2773amp-
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Therefore,

Qs Q) < 2y < -, \/XQ(QmQ(O))S%.

For every allowed M, symmetry and the two comparison inequalities in Lemma 6 now give

=

drv(MQO, MQW) = dry(MQy, MQ©) < drv(Qn, Q) < Z4/x2(Qn, Q) <

N | —
> =

. Next consider the sparse subcase
an < by, cn < by,.
Here ne > 1, so n?¢ > 1 and 0 < b, < 1. Thus
r(n,€e) = by, hy, = —.

To establish the occupancy condition, apply the increasing logarithm to ¢, < b,. This
gives

1 1
—i(logn +loge) < —?(QIOgn +loge), 3logn + 5loge > 0.
Consequently,
; 5 1
log(nb;) = logn — ?(QIOgn +loge) = —?(3logn + 5loge) <0.

It follows that

‘ -

nbigl, niy, = —=2 < < .

The component estimate in Lemma 5 uses Cayley’s labeled-tree enumeration from [Keller
and Trotter, 2017, Section 5.6, Theorem 5.40]. With the occupancy condition just estab-
lished, that estimate supplies

drv(MQy, MQ©®) < 2048¢tn>hy,dy..

The identity

calibrates its right-hand side:

2048€tnhy oy, = 2048ekn>h]

2048k
=—r (n2e)b!
2048k 1
= =915 <
47 !

Symmetry therefore yields the required bound for dv(MQ©), MQM).
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5. Suppose now that the sign-family condition fails. Choose the singleton families (Pp) and
(Py), with P; defined at radius Ay, by Definition 24. The null membership and target follow
from Lemma 4. We verify the corresponding properties of P;.

For the localized profile ¢ in Definition 24,

N | =

0<gq(z) <1, q(zo) = 1, xo =
The calibration gives

1
< pp () = 5 +tg(z) < 1.

0<t=rh, <27 < 5

)

N =
N =

To check the contrast modulus, define, for x € [0, 1],

s

Gloc(z) := cos| —— min{hy, max{—hr,z — x0}} | .
2hr,

At and beyond either support boundary the cosine is zero, so

Q(:C) = gloc(x)47 |gloc($)’ < 1.

Clipping to an interval and the cosine function are both 1-Lipschitz; therefore
T

2hr,

|910c () — gloc(x/)’ < |z — a:’].

Factoring a difference of squares twice gives

|gloc(x)2 - gloc(x,)2| < 2|gloc($) - gloc(x,)|7
2
’q(IL’) - Q($/)| < 2|gloc(x)2 - gloc(xl)Q‘ < H|x - 37/|'
Hence
7P, () — 7P, (') = tlq(x) — q(2")| < 27k|z — 2| < L|x — 2],
because m < 4, k = 2712, and L = 3 by Definition 1.

The covariate density is one, and the propensity and control regression are constant 1/2.
In particular,

lep, (z) = ep, ()] = |po,p, (2) = po,py (') = 0 < L|z — ']/,

These facts give the density, overlap, and nuisance smoothness conditions. The conditional
independent generation in Definition 24 gives exchangeability, and setting Y = Y (A) gives
consistency. Thus, using Definition 9,

P eP, O(P1) =tq(zg) =t = A.
Uniform averaging over either singleton leaves its product law unchanged:

QU = (mg™)r, QW = ()
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6. Construct the direct dataset coupling as follows. For each z € [0,1], define the crossing

mass ' ( )
qlx
Wcross(x) = 9 0< Wcross(x) <

=

The conditional coupling has the following five atoms; every other pair has mass zero:

First observed record | Second observed record Mass
(x,0,0) (x,0,0) 1/4
(z,0,1) (2,0,1) 1/4
(2,1,0) (x,1,0) 1/4 — weross ()
(z,1,1) (x,1,1) 1/4
(2,1,0) (x,1,1) Weross (T)

The masses are nonnegative and sum to one:

1 1 (1 1
1 + 1 + <4 - wcross(JT)) + 1 + Weross(2) = 1.

The first marginal has mass 1/4 at each binary treatment—outcome configuration. In the
second marginal the control-cell masses are 1/4,1/4, while the treated-cell masses satisfy

% — Weross(Z) = % <; - tq(x)) , i + Weross () = % (; + tQ(ﬂﬂ)) :

Thus these marginals are exactly the conditional observed laws of Py and P;.

Integrate this measurable conditional coupling over uniform X, and take n independent
copies. Group their first and second coordinates into D, D’ € O", and define

Yair := L(D, D).
The product construction gives
LD)=QY, (D) =W,

At a fixed covariate, precisely the crossing atom contributes to record disagreement. Since
¢ < 1 and vanishes when |z — x¢| > hy,,

1 1
/ q(x)dx < / 1{|x — zo| < hp} dx < 2hy,.
0 0

Adding the n record disagreement costs therefore yields
/ di(D, D) yaie(dD, dD') = 3" Pr{D; # D/}
i=1

1
= n/ Weross (T) dx
0

P
= q(x) dx < nthy,.
2 Jo
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By Lemma 6 and the definition of the infimum coupling cost,
dry(MQY, MQY) < 2aWu(Q, QW)
< 2¢ / dH(l)7 D/) Vdir(de dD/)
< 2enthy,.
. It remains to calibrate this direct privacy bound. We first show that failure of the sign-

family condition implies
r(n,e) = min{1,c,}.

If ne > 1, suppose that ¢, < a,,. When b, < a,, the sampling sign condition holds. When
an < bnp, we also have ¢, < by, so the sparse sign condition holds. Both contradict the
present branch. Thus a, < ¢,. If ¢, < by, then a, < ¢, < b,, again giving the sparse sign
condition. Consequently,

an < Cn, bn < cp,s r(n,€) = min{1,c,}.
If ne < 1, monotonicity of the negative power gives
_ —-1/2 1 = m
cn = (ne) >1, r(n,e) =1 =min{l, ¢, }.

This proves the identity throughout the direct branch, including ne = 1 and ties among
the candidate scales.

Since all quantities are nonnegative,

r(n,e) < cp, 2 = (ne)™, r(n,€)* < (ne)~, (ne)r(n,e)? < 1.

Using t = khy, and hr, = r(n, €)/4, we obtain

2enthy, = 2enkhi = g(ne)r(n, €)? <

oo| =

For every standard Borel output space and every private kernel in the statement, the direct
comparison therefore satisfies

(0) Wy« B o515 1
drv(MQ™, MQ )§§=2 ST
Together with the two sign subcases, this completes the construction and the claimed
output comparison.

O]

The certificate places a common target separation of benchmark order alongside a uniform

bound on released-output distinguishability. Uniform averaging preserves a fixed target within
each family, even though the sign family varies the nuisance functions across its members. Its
quantification over standard Borel output spaces permits the same priors to enter the scalar and
interval decision problems. The experiment changes across budget regimes, while the separation
and output-comparison guarantees retain a common form.
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C.3 Scalar absolute loss

The scalar reduction underlying Theorem 2 uses the two target values 0 and A to associate an
estimator with a test whose cutoff is A/2. Absolute error controls the probability of assigning an
estimate to the opposite side of this cutoff. The separation and output comparison in Lemma, 7
therefore supply the testing obstruction for the maximal expected absolute loss of Definition 11.

Finite-prior averaging connects this obstruction to the class-wide criterion: the maximal
risk over P bounds the average risk under each prior. The resulting lower bound, recorded in
Theorem 2, is

Rpe > 2% r(n,e).

Together with the publicly tuned upper bound in that result, this characterizes the optimal
order for every admissible sample size and privacy budget.

C.4 Honest connected-interval length

For the interval criterion, the relevant reduction concerns target containment. Uniform 90%
coverage in Definition 13 applies to every member of each finite prior and hence to its averaged
coverage probability. The common output comparison in Lemma 7 is the ingredient used in
Theorem 3 to obtain simultaneous containment under a common output law.

Connectedness supplies the geometric link to expected length: an interval containing both
0 and A has Lebesgue length at least A. Thus the interval reduction uses the same target sep-
aration as scalar estimation, with honesty governing containment and connectedness governing
length. The resulting lower bound in Theorem 3 is

Hy e >277(n,¢).

The publicly tuned interval in that result supplies the matching upper order and establishes the
stated comparison between optimal honest expected length and minimax absolute risk.

C.5 Budget balances and consistency
The transition budgets in Proposition 1 are the pairwise balances of the benchmark scales:

n~V4 = (77,26)71/7 — e=n4

(n%) V7T = (ne)V? = e=n"%",

(ne)™? =1 «— e=n"l
These balances delimit the sampling, sparse privacy, direct privacy, and saturated branches.
The benchmark expressions agree at their shared endpoints. In the testing certificate, sampling
dominance uses the sign family, strict sparse privacy dominance uses its component comparison,
and the direct family covers the remaining branches, including the tie between the two privacy
scales.

Along an admissible budget sequence (¢,,), the direct privacy scale identifies the consistency
condition ne, — +o0o0. Under this condition, both privacy scales vanish, since n?e, = n(ne,),
and the sampling scale also vanishes. The lower bound in Theorem 2 supplies the converse
through the truncated direct privacy scale. Accordingly, Proposition 1 gives

Rye, — 0 <= ne, — +oo.
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The comparison of the two decision criteria in Theorem 3 gives the same condition for vanishing
optimal honest expected length. The finite testing priors therefore support both finite-sample
lower bounds and the common consistency criterion.

D Verification note

This appendix records the scope of the formal links attached to statements in the interactive
bundle. It does not assert that every presentation-level definition or cited source theorem is for-
malized. Each mapped environment links to the declarations used in its audit, and theorem-local
footnotes distinguish imported published conclusions from the checked downstream derivations.

The three registered published premises are EfronSteinReplacement (Boucheron et al.
[2013, Theorem 3.1, replacement-copy form, p. 54]), BoundedDifferencesMGF (Boucheron
et al. [2013, Theorem 6.2, displayed log-mgf conclusion in its proof, p. 167]), and
CayleyLabeledTreeCount (Keller and Trotter [2017, Section 5.6, Theorem 5.40]). Their
source proofs are premises, as are the statistical assumptions defining Definition 9. The
procedures in Algorithms 1 to 3 are exact-real randomized constructions with the measurable
release convention in Definition 10. Their mathematical privacy, risk, and coverage conclusions
do not constitute a finite-precision software guarantee; arithmetic, noise generation, and
numerical endpoint handling require a separate implementation analysis.

E Proofs of the main results

Proof of Theorem 1. 1. We first establish privacy of the local releases. The public scales

satisfy

2% 3
=250, A=nhmin{lno} >0, do= 6;:

The finite cell statistics are measurable, and the positive denominator floor makes the ratio
and interval maps everywhere defined and measurable. For

1 > 0.

u = (uy,up) € R?,
the conditional density of the joint release is

€\2 €
po(w) = (57) exp { = (Juw = Sx(D)] + |up = Sp(D)]) } .
24 12
It integrates to one for every dataset. For replacement-adjacent datasets, Lemma 3 supplies
|SN(D) = Sn(D")| +[Sp(D) — Sp(D')] < 12.
The triangle inequality therefore gives

pp(u) < e‘ppr(u) for every u € R?.

Integration proves the required privacy inequality for every Borel output event. Measur-
able postprocessing preserves both the Markov property and this inequality, proving the
assertions for the scalar and interval outputs in Algorithm 1.
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2. The public tuning also preserves these properties. When r(n,e) > 1/8, the outputs in
Algorithm 2 are constant probability kernels and satisfy the privacy inequality.

On the branch r(n,e) < 1/8, define

1 2h
= |1 , h — 2_(1dyad’ k.* = 92. 24qdyad7 5 — * )
qdyad ’V 0g9 T(n, 6)—‘ * * k.
Here r(n,€) > 0, and gqyaq is a nonnegative integer. The ceiling inequalities imply
1 < 2Qdyad < 2 ,
r(n,e) ~ ~ r(n,e)
hence 1
0< r(n, ) < he <r(nye) < =.
2 8
Moreover,

ke =2h;% e N, ki > 2, 6y = ho.

Thus the active branch uses admissible local parameters. Applying the local privacy
conclusions proves the Markov and privacy assertions for both publicly tuned outputs.

3. It remains to establish the statistical guarantees. We reduce them to the following uniform
squared-error claim: for every

2h'
KFeN, kK >2, h' € (0,1/4], 6’:?, PeP,
one has

E (T o — 0(P))?] < V(H,8).

(Pob)&n Ty o

We first derive the remaining conclusions from this claim, and then prove it.

4. For the original local parameters, define the interval radius

p=+/10V(h,d) > 0.

By Lemma 1, the target belongs to [—1, 1]. Consequently, the endpoint formulas in Algo-
rithm 1 give
{0(P) ¢ Tusy € {|Tox — 0(P)| > p} € {(Tx — O(P))? = 10V (h, 6)}.

Markov’s inequality and the squared-error claim yield
(Thi —0(P)* _ 1

10V (h, ) — 10
All probabilities and expectations here integrate both the sample and release random-
ization. This proves the local coverage assertion, including targets at the endpoints of
[—1,1].
The interval contains its clipped center. Its endpoints lie in [—1, 1] and within distance p
of that center, so, on every release,

Pr{O(P) & Tup} <~

0 <Leb(Tnz) <2,  Leb(Inx) < 2p.

Integrating gives

ELeb(Tp 1) < min{2,2y/10V (h,0)}.
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5. We next prove the uniform absolute-error bound for the public estimator. If 7(n,€) > 1/8,
Lemma 1 gives R
E|T* — 0(P)| = |9(P)| <1 < 2'8r(n,e).

For the active branch, the cap in the benchmark definition is inactive. Raising its three
constituent lower bounds to their respective positive integer powers gives

1 < nr(n,e)?, 1 < n2er(n,e)T, 1 < ner(n, €)%
In particular, since 0 < r(n,€) < 1,
nr(n,e)® > nr(n,e)* > 1, n?r(n,e)® = (nr(n,e)4)2 > 1.
Define the tuned occupancy scale by
A, = nh, min{1,n8,} = min{nh,,n?hS}.
The dyadic bounds imply

r(n,e)®

hS >
*k — 64 bl

and therefore
A, > 6i4 min{nr(n, €),n*r(n, €)%}.
Multiplying by the appropriate positive scales yields
1
Zu
1
o1

r(n,e)? A, > G%min{nr(n, €)3,n’r(n,e)8} > 5
r(n,e)eAs > 6i4min{ner(n, €)%, n%er(n,e)’} >
Thus
AL < 64r(n, €)?, (eA) ™t < 64r(n,e), (eA,) ™2 < 40967 (n, €)?.
Since 6§, = hi and h, > 0,
§2/° = hZ < r(n,e)?
Substitution into the public envelope gives
V (B, 6.) < 220(2+ 64+ 4096)r(n, €)? < 237 (n, €)? < (257 (n, €))”.
Define the positive absolute-error scale
Babs = 2187’(71, €) > 0.

For every scalar output us. € R, expanding the nonnegative square (Juse — 0(P)| — Babs)>
gives
(usc - H(P))Q /Babs
—-6(P)| < .
‘USC ( )’ B 2/Babs * 2
The uniform squared-error claim applies at (hs, k). Integrating the last inequality there-

fore proves

V(h* ) 6*) Babs
< .
26abs * 2 - ﬁabs

Taking the supremum over P € P proves the stated risk bound.

E|T* - 6(P)| <
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6. For the public interval, the fallback branch has deterministic length two, and
ELeb(I*) = 2 < 2%%r(n, ) when r(n,e) > 1/8.

On the active branch, the envelope estimate just proved gives

10V (ha, 6,) < 10 - 2%1(n, €)2 < (2217 (n, ).

The right-hand square root is nonnegative, so
10V (hy, 6,) < 2247(n, €).
The local expected-length bound consequently yields
ELeb(I*) < 2,/10V (ha, 6,) < 2%%r(n, e).
Taking the supremum over the model proves the public expected-length assertion.

7. Public coverage follows through the same two tuning branches. On the fallback branch,
Lemma 1 gives

Pr{0(P) € [-1,1]} = 1.

On the active branch, the admissibility of A, k. allows application of the uniform squared-
error claim:

E((Th, k. — 0(P))?] <V (ha, ).
The local coverage argument then gives

5 - 9
Pr{O(P) € I} = Pr{6(P) € T} = 1.

8. We now prove the uniform squared-error claim. Fix arbitrary admissible local parameters
h,k and P € P. For measurable integrands, write

Ep[F(D,S)] := / ) /R F(D,u) S(D, du) (P°*)®"(dD).

Thus this expectation includes the independent Laplace randomization. Define the popu-
lation means, bias envelope, and comparison ratio by

N =Ep[Sy(D)], D =Ep[Sp(D)], b=3h+245° ¢ =

Sl =

By Lemma 2,
k k
N=> wy;, D=> wid;, D=>dy>0, [0°—0(P)<b.
j=1 J=1
For binary values aobs, aL; ., Yobs: Yops € 10,1},
}(aobs — Agps) (Yobs — ygbs)’ < (aobs — a;bs)2'
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10.

Taking expectations under two independent observations conditional on cell j proves
lvil < dj.

The cell conditioning is well defined by the positive cell masses under the density bounds.
The occupancy weights in Lemma 2 are nonnegative, hence

k k
INI <D wilyy| <Y wydj =D, 16°| < 1.
j=1 j=1

Also, Lemma 1 supplies
o(P) € [-1,1].

. For every possible joint output u = (ux,up) € R?, define

Bp(u) = max{do,up},  Tioc(u) = clipj_y y <BZ]EIU)) .

These maps are defined on all of R?, with Bp (u) > dp > 0. Since D > dy, the denominator
floor fixes D and satisfies B B
Bp(u) - D| < Jup - D).

The exact perturbation identity is

UN 9o — (uN—N)—I—HO(ﬁ—BD(u)).

BD(U) - BD(’LL)
Using 6°] <1 gives B B
‘ UN__ gol o luw = NI+ Jup — D|
BD(U) do

Clipping cannot increase distance to 6(P) € [—1,1]. Combining this fact with the popula-
tion bias bound yields

\uN —N’ + ]uD —ﬁ|

Thoc(u) — 0(P)| < b+
do

Two applications of the quadratic sum inequality now give
2 9 2 — .
(Tioe(u) = 0(P))* < 26" + = (|ux = N| + |up — D)
0

4 — _
<20 + = {(uy = N)*+ (up — D)*} .
0

For the wvariance calculation, invoke the replacement-copy Efron—Stein inequality
[Boucheron et al., 2013, Theorem 3.1, replacement-copy form, p. 54]. Explicitly, for the
independent observed records and their independent replacement copies, define

D= (017 .. '7On)7 D(Z) = (Ola .. '7Oi—170£70i+17 ceey On)a
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11.

where Oy, ..., 0,, O} have law P°" and O/ is independent of D. The published inequality
gives

Var(S(D)) < 3 DL E[(S(D) =S S € 5w

The statistics are measurable and square integrable. With this inequality, Lemma 3 sup-
plies the bound

k
max{Var(Sy (D)), Var(Sp(D))} < 18W (P), W(P) = E wj.
j=1

Each independent Laplace noise has

Elén] = Elépl =0, Bl = E[¢p) =2 <162> - ?

Expanding the centered squares, independence and the zero noise means eliminate the
cross terms. Thus the exact released-moment identity is

Ep (§N — N)Q + (gD — E)Q]
576 576
= Var(Sy (D)) + Var(Sp(D)) + = < 36W(P) + -
Integrating the pointwise ratio bound consequently gives

]EP[(T\W“ —0(P))* < 2b° + %EP [(gN ~N)*+(Sp — 5)2}
0

4 576
<20 + = [ 36W(P) + ==
< 26" + Z <3 (P) + 62)
144W(P) 2304

d? e2d3’

=2b° +

Finally, the quadratic sum inequality and positivity of § imply
(6Y/2)2 = 62/5 2b% = 2(3h + 246/%)2 < 36h? + 23046%/°.

By Lemma 2,

W(P) < - A.

N ©

Substituting dy = 3.4/64 gives

144W(P) _ 144(9.4/2) .
< — 294912
B S (BA/64) A7
and
2304 2304

= =104 -2
28 = 2BAJ6I) 048576(cA)
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All four terms in the public envelope are nonnegative. Since 36,2304,294912 < 220 and
1048576 = 229, we obtain

Ep[(Thi — 0(P))?] < 36h% + 23046%/° + 2949124 4 1048576(c.A) >
< 9% {h2 625 4 A (EA)_Q} —V(h,0).

The local parameters and model law were arbitrary, proving the uniform squared-error
claim and completing all the preceding deductions.
O

Proof of Theorem 2. 1. Fixn > 2 and 0 < € < 1. The numerical benchmark satisfies

0<r(ne) <1,

1/4

because n~"/* > 0 and the defining minimum is taken with 1.

Apply Lemma 7. Its probabilistic and combinatorial inputs are the bounded-differences
exponential-moment bound from [Boucheron et al., 2013, Theorem 6.2, displayed log-
mgf conclusion in its proof, p. 167] and the labeled-tree count from [Keller and Trotter,
2017, Section 5.6, Theorem 5.40]. Denote the resulting nonempty finite families and their
uniformly averaged dataset laws by

N, rior
Nprior,OaNprior,l S N>1, ]:77 = (Pn, )L p1 07’ n € {0> l}a

prlor n

Z Pobs

pr10r n

Q(n)

The supplied target separation A obeys
A >27Mr(n,e) >0, P, P, 0(Py,.) = nA.

Moreover, for every M € I, ((R),

arv (MQO, 2@ < ¢

2. Fix any M € M, (R), and define its maximal absolute risk, its two output laws, and their
error events by

R(M) = ]Sjlég E(Pobs dn M‘M ) 0(P>"

L, = MQM,

Ey={ueR:A/2<|u—nAl}, n € {0,1}.
Each L, is a probability measure, since its dataset prior is a normalized nonempty finite
mixture and M is a Markov kernel.

The target distance satisfies

2A/2) =0 — Al
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Consequently, the triangle inequality gives £§ C &;. The two-error testing inequality

therefore yields
Lo(&o) + L1(&1) > Lo(&o) + L1(&5)

=1+ Lo((‘:()) — L1(5())
>1—drv(Lo,L1) > z

Thus
Lo(&0) >

col w
col w

or Li(&)>

In the first case take n = 0, and in the second take n = 1. The absolute loss is at least
A/2 on the corresponding error event, so

A A3  3A
_ > = >0 = 2=
/RW UA’dLn(U) =5 Ln<577) <353 16

Finite-prior averaging and the common target within each family give

N
1 prior,n
[ lu=naldbyn) = = 37 By M (D) = 6(P,.)
R prior,n T4 ’
1 Nprior,n
< R(M) = R(M)
Nprior,n —1

These identities and inequalities concern nonnegative extended integrals and remain valid
when a risk is infinite. In either case,
3A

5 SR(M).

. The numerical calibration is
920 i o—14
— 16 '

Multiplying by the nonnegative benchmark and then using the separation bound gives

2_20r(n, €) < %(2_147'@, e)) < ?1? < R(M).

Since this holds for every admissible scalar kernel, Definition 11 implies

2720r(n,e) < inf  R(M) = Ry
MeM,, (R)

. For the upper bound, use the replacement-copy Efron—Stein inequality from [Boucheron
et al., 2013, Theorem 3.1, p. 54] as the variance input to Theorem 1. Apply that result
with the admissible auxiliary parameters k = 2 and h = 1/4. It supplies, for the publicly
tuned scalar estimator in Algorithm 2,

T* € My (R),  R(T*) < 2'%r(n,e).

85



In particular, this estimator is an everywhere-defined Markov kernel satisfying pure re-
placement e-differential privacy. Its risk bound takes the supremum over the full class in
Definition 9, including every admissible measurable covariate density.

Using this kernel as a candidate in the minimax infimum gives

Rpe= inf R(M)<R(T) < 2Br(n,e).
< e (M) <R(T*) <2°°r(n,¢)

Together with the lower bound, this proves all the assertions.

Proof of Theorem 3. 1. Since n > 2, the sampling term is strictly positive. Hence
0 < n~ Y4 < max {n*1/4, (n%e)~1/7, (ne)*l/Q} , r(n,e) > 0.
The definitions of the benchmark and constants therefore give

l(n,e) =r(n,e) >0, ¢=2"2>0  Cr=22>0.

2. We first identify the inversion kernel with the publicly tuned interval kernel. If r(n,e) >
1/8, both constructions in Algorithms 2 and 3 return [—1, 1].

Suppose instead that r(n,e) < 1/8. Define the integer rounding index and public param-
eters by

1
In = ’VIOgQ <>-‘ € Z>o, h =277, k=22%r ¢ N.
r(n,€) -

The ceiling inequalities imply

1 71 < < I 1 +1
O, (0]
g2 7,( ’ 6) >Jh > g2 (n7 6) 9

and thus . 5
< om < C0< Y e < 2
r(n,e) r(n,e€) 2
In particular,

This also proves that the integer conversion in the public cell count is exact.

For every possible value of the joint release in Algorithm 1, define

A =nhmin{l,nd}, do = — Bp = max{do, Sp}, By = clip[,B&BD](gN), p=+/10V(h,

Because n, h,d§ > 0,
A >0, Bp > dy > 0, p>0.

Division by the positive Bp preserves minima and maxima, so

B —Bp.min{Bp. S, S .
Bf]; _ maX{ Dvglan{ D, N}} — max{_]‘?mln{]‘7B];}} fd Th,k}
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Consequently, the accepted candidate set is
Vace = {9 € [-1,1] : |Bny —9¥Bp| < pBp}
B
= {196 [—1,1] : ‘B];—ﬁ‘ Sp}
= [max{—l,fhyk - p},min{l,fwC + p}} )
Indeed, the absolute-value inequality is equivalent to j:h,k —p<v<L fh,k + p. Moreover,
—-1< fh,k <1, max{—l,fh,k —pr < fh,k < min{l,fhk + p}.

Thus the accepted set is a nonempty closed interval, and its hull has exactly these end-
points. The two constructions apply equal measurable interval maps to the same joint
release. Together with the constant branch, this proves

. =T.

. By Lemma 7, choose positive integers sg, s1, families
(PO, cP, (PO, P,

and a separation satisfying

o(P)) =0, o(PW) = A, A >27Mr(n,e) > 0.

L L

Their dataset mixture laws are

S0 S1

0O = 1 Z((PL(O))obs)@m’ o — 1 Z((PL(I))ObS)(X)n'

50 =1 51 =1

The testing-prior construction uses the bounded-differences log-mgf conclusion of
[Boucheron et al., 2013, Theorem 6.2, proof, printed p. 167] and the labelled-tree count
of [Keller and Trotter, 2017, Section 5.6, Theorem 5.40]. Its conclusion gives, for every
private Markov interval kernel I,
1

drv(1Q©,1QW) < -
Fix any kernel I feasible for Definition 13. Define its two output probability laws and the
measurable containment events by

Jo=1Q©, 3 =1Q", Ey={ieZ:0€i}, E ={el:Aci}

The finite families are nonempty, so honesty at every constituent law yields

1 & 9
Jo(Ep) = — P 0eI(D) > —
0( 0) S0 ; (( L(O))otI;s)®n’I{ < ( )} - 10’
1 &
J1(E1) = — P Ael(D)} >
1( 1) S1 ; ((PL(I))okI)‘s)®n7I{ ( )} — 10
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Total variation comparison on E; gives

1
J1(E1) — Jo(E1) < drv(Jdo, J1) < T

Using the union—intersection identity and Jo(Eo U E;) < 1, we obtain

Jo(Eo NE1) = Jo(Eo) + Jo(E1) — Jo(Eo UEy)
9, (9 1y _u
~ 10 10 4 207

For every interval i € Eqg N Ey, its endpoint inequalities imply
(0,A) Ci, Leb(i) > Leb((0,A)) = A.

This argument applies to open and closed endpoints and to unbounded intervals; an empty
interval cannot belong to the intersection. Therefore, with all length integrals understood
as nonnegative extended integrals,

11
—A<AJy(EgNE
o2 = o(Eo NEp)

_ /I A gy, (i) Jo(di)
< /I Leb(i) Jo (i)

= % ; E((PL(O))obs)®n7I Leb(I(D))

< sup Epovsyen 1 Leb(I1(D)).
PeP '
The last inequality follows by bounding each constituent expectation by the same supre-
mum.

The numerical calibration is
920 < Loy

— 20
Multiplying by the nonnegative benchmark and using the separation bound gives

11 11
272 (n,e) < —27"r(n,€) < —~A < sup Epovsyen ; Leb(I(D)).
20 20 Pep ’

Since this holds for every feasible I, taking the defining infimum proves

2_207“(11, €) < Hpe.

. Apply Theorem 1 with auxiliary cell count two and localization radius 1/4, which satisfy
its parameter conditions. Its variance argument uses the replacement-copy Efron—Stein
inequality from [Boucheron et al., 2013, Theorem 3.1, printed p. 54]. The publicly tuned
conclusions establish that I* is an everywhere-defined Markov kernel satisfying pure re-
placement e-privacy, and that

= 9
Pr {0(P)eI" (D)} > — (PeP),
(Pobs)@n)[* 10
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SUD B popsyon 7= Leb(T7(D)) < 2%r(n, e).
Pep ’

Thus I* is feasible for the infimum in Definition 13, and

Hye < SUD By poneyan 7= Leb(I*(D)).
" PeP (Peb)®m.1

The kernel identity proved above transfers privacy, coverage, and length to I ., yielding

27201 (n,€) < Hpe < sup E(povsyan 1« Leb(I, (D)) < 2221 (n, ).
Pep n,e )

5. Finally, Theorem 2 supplies
2729 (n,€) < Ry < 2'87(n,e).

Multiplication by nonnegative finite constants preserves order in the extended nonnegative
reals. The risk upper bound and interval lower bound give

28Ry <278 2Br(n €) =272 (n,¢) < H.
The interval upper bound and risk lower bound give
H, . < 2%r(n,e) = 2% (2_20r(n, €)) < 2R, ..

These are the asserted comparisons of the two frontiers.
O

Proof of Proposition 1. 1. Fix n > 2 and 0 < € < 1, and define the three benchmark terms

by

—1/4
)

Tsamp = T T'sparse — (77‘26)_1/7a T'dense = (ne)_l/Q-

All three terms are positive, and
r(n, €) = min{1, max{rsamp, Max{Tsparse; Tdense } } } -

Because logarithms preserve order on positive numbers,

1 1
Tsparse < Tsamp <~ _?(2 logn + log 6) < —Zlogn
1
<= loge > —Zlogn = €2> n*1/4,
1 1
Tdense < Tsamp < —§(logn + log 6) < —Zlogn

1
<— 10g62—§10gn < EZn_l/Q.

If n=1/4 < ¢, then
—1/2 —1/4
n / <n / <, Tsparse < Tsamps Tdense < T'samp-

Here the first comparison follows from n > 1 and —1/2 < —1/4. Also rsamp < 1, since its
exponent is nonpositive. Consequently,
r(n,€) = min{1, rsamp } = Tsamp = n~4,
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2. Suppose that n=3/5> < ¢ < n~='/%. The upper budget bound gives
1 1 1
loge < —Zlogn, —Zlogng —?(QIOgn—I—loge),

and hence
<

Tsamp < Tsparse-
For the other comparison, logarithms give
Tdense < Tsparse <= —%(Iogn +loge) < —%(2 logn + loge)
<= loge > —glogn — e>n35
Thus 7dense < Tsparse- Moreover, monotonicity in the exponent for a base at least one yields
nt < n_3/5 <.
Multiplying by n > 0, and then using n > 1, gives
1 <ne< n2e.
Since the exponent —1/7 is nonpositive,
Feparse = (n2e) 7 < 1.
The maximum and the cap therefore simplify to
r(n, €) = min{1, rsparse } = T'sparse = (n%e)™1/7.

—3/5

3. Suppose that n™! <e<n . Reversing the preceding logarithmic comparison gives

1 1
T'sparse < Tdense < —?(2 logn + log 6) < —i(logn + IOg 6)
3
<= loge < —5logn — e<n5

Also,
e <n35 < p 12,

where the second inequality follows from n > 1. Taking logarithms and rearranging gives
1 1 1
Iogeg—ilogn, —Zlogng—i(lognleoge),

so that
<

Tsamp > T'dense-

The lower budget bound gives
ne > 1, Tdense — (ne)_1/2 <L

It follows that
T(na E) = min{la 7ndense} = T'dense = (ne)_l/Q'
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4. If e < n~!, then positivity and multiplication by n give
0<ne<l.
A nonpositive power reverses order on positive bases, so

1< (ne)_l/Q = T'dense < max{rsampa maX{Tsparsev rdense}}'

Therefore the cap is active:
r(n,e) = 1.

5. Since n > 1,
n~1/4 <1.

Applying the sampling-regime identity at € = 1 yields
r(n,1) = n~ 14,

6. Fix a budget sequence satisfying 0 < ¢, < 1 for every n > 2. The replacement-copy
variance inequality [Boucheron et al., 2013, Theorem 3.1, printed p. 54], the bounded-
differences exponential-moment bound [Boucheron et al., 2013, Theorem 6.2, displayed
log-mgf conclusion in its proof, printed p. 167], and Cayley’s labeled-tree formula [Keller

and Trotter, 2017, Section 5.6, Theorem 5.40] supply the variance, concentration, and
counting inputs used in Theorem 2. Applying that result at each n > 2 gives

27200 (n,€,) < R, < 2%r(n, e).

The finite real bounds are regarded here as elements of [0,00]. We first establish the
numerical equivalence

r(n,en) — 0 <= ne, — +00.

7. Suppose that r(n,e,) — 0. For every n > 2, the dense term is bounded by the uncapped
maximum, and monotonicity of the minimum therefore gives

min{1, (ne,) "2} < r(n, ).
For an arbitrary real threshold, set
Kiest € R, Biest = max{l, Ktest}-

Then
Biest > 1,  min{l, B’} > 0.

Convergence of the benchmark implies that, eventually,
min{1, (nen)flﬂ} < r(n,e,) < min{1, Bt;sltp}
This forces

_ —-1/2
(nen) 1/2 < Btest/ :
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Indeed, the opposite weak inequality would, by monotonicity of the minimum, imply

min{1, Bt_l/Q} < min{1, (nen)_l/z},

est

contradicting the strict bound above. Both bases are positive, and the power —1/2 is
strictly decreasing on positive bases. Hence, eventually,

nép > Biest = Kiest-
Since the threshold was arbitrary,

ne, — +00.

. Conversely, suppose that ne, — +oo. First,
n~4t 0.
For n > 2, positivity of the budget and n < n? give
ne, < n26n.

Thus
2

n°e, — +00.
Negative powers tend to zero as their positive bases tend to infinity, so
(n%e,) VT —0,  (nen) V2 —0.
Continuity of the finite maximum and minimum now gives
r(n, €,) = min {1, max {n*1/4, max{(n?e,) 17, (nen)*l/Q}}}
— min{1, max{0, max{0,0}}} = 0.
This completes the numerical equivalence.

. It remains to transfer convergence between the benchmark and the risk. Suppose first that
Ry, — 01in [0,00]. For n > 2, positivity of the sampling term and of the cap gives

0 < r(n,e,).

Fix a tolerance
n € (0,00).

Since 272%) > 0, convergence of the risk implies that, eventually,
Ry, < 2720y,
Combining this with the lower frontier bound gives

2_20r(n, €n) < Rpe, < 2_2077.
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Cancellation of the positive constant yields
0<r(n,e,) <n.

Therefore r(n, €,) — 0, and the numerical equivalence implies ne,, — +o00.

Conversely, if ne, — 400, the numerical equivalence gives r(n,e,) — 0. Consequently,
281 (n,e,) — 0

also when these finite values are viewed in [0, oc]. The upper frontier bound and nonneg-
ativity give, for every n > 2,

0< Ry, < 218r(n, €n)-
The squeeze principle in [0, 0o] yields
Rye, — 0.

Together these implications prove the asserted consistency equivalence.
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