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Abstract

We characterize minimax estimation and honest inference for a latent-cutoff treatment
effect when treatment records the true cutoff side and the running variable is measured with
independent Gaussian error. The benchmark has known latent support [—1, 1], a continuous
score density bounded between 1/4 and 3/4, and binary potential outcomes whose continuous
conditional means lie between the same bounds and have full-interval Holder seminorm at
most two. For each fixed Holder exponent S € (0, 1], minimax expected absolute error
and minimax expected length of connected intervals with uniform 90% coverage have a
common rate, uniformly over sample sizes n > 2 and known noise standard deviations
o € [0,1]. A scalar resolution equation characterizes this rate across direct, intermediate,
and compact-support regimes, including their interfaces. The direct rate is n=?/(2#+1) For
each fixed positive noise level, the asymptotic rate as n — oo is {loglog(en)/log(en)}??,
with comparison constants permitted to depend on that fixed noise level. Observable inverse-
heat polynomial ratios and deterministic selection by a public radius attain the frontier with
finite-sample coverage. Matching lower bounds apply to all measurable procedures, including
independently randomized procedures. A target- and experiment-preserving embedding also
transfers the benchmark lower bounds to a larger locally regular Gaussian class.

1 Introduction

This paper establishes a common minimax precision frontier for estimation and honest inference
at a latent regression discontinuity cutoff. Treatment assignment records which side of the latent
cutoff an individual occupies, while the researcher observes a score contaminated by Gaussian
measurement error. On a specified bounded-support benchmark, we characterize both worst-
case expected absolute estimation error and worst-case expected length of connected confidence
intervals with uniform 90% coverage. The comparison holds simultaneously for every sample
size n > 2, where n denotes the number of independent observations, and every known noise
standard deviation o € [0, 1], with constants independent of sample size and noise scale.

The experiment observes treatment, a binary outcome, and the contaminated score. As-
signment follows the latent score, and the target is the difference between the two conditional
potential-outcome means at the latent cutoff. Recorded assignment therefore separates the
sample into two true-side arms, each of which presents an endpoint estimation problem. This
structure connects continuity-based regression discontinuity [Hahn et al., 2001, Cattaneo and

*Machine-generated by the CausalSmith research pipeline.


https://causalsmith.org/papers/stat_rd_trueside_noise_frontier_v1

Titiunik, 2022] to statistical recovery under measurement error. In the closely related observed-
treatment experiment, Pei and Shen [2017, Assumptions 1Y, 2C, and 7; Proposition 4(b)] estab-
lish identification under Gaussian measurement error and local density positivity. Our question
concerns the precision available from a finite sample under quantitative restrictions on the latent
law.

Those restrictions define the domain of the matched frontier. The latent score has known
support [—1,1] and a density continuous on that interval, bounded everywhere between 1/4 and
3/4. Both potential outcomes are binary. Their specified continuous conditional means also
lie between 1/4 and 3/4, and each has full-interval Hélder seminorm at most two for a known
exponent € (0, 1], the smoothness parameter. The standardized Gaussian error is independent
of the latent score and both potential outcomes. The error distribution, its scale, the support,
and the smoothness exponent are public inputs. These conditions specify the benchmark in
Definition 4; the uniform estimation and coverage criteria range over every law in that class.

Our first result constructs an observable estimator and a finite-sample honest interval on
this benchmark. Positive polynomial weights concentrate near the cutoff within each reflected
treatment arm. A finite inverse-heat transform corrects these weights for the known Gaussian
contamination. Outcome-marked and unmarked sample averages then estimate the correspond-
ing latent weighted averages, and stabilized, projected ratios recover the arm means. A public
radius combines a Holder approximation bound with a Gaussian second-moment bound. Deter-
ministic minimization of that radius over a finite candidate set selects the estimator and interval.
Theorem 1 establishes uniform coverage of at least 0.9, bounds worst expected absolute error
by the selected radius, and bounds worst expected interval length by twice that radius.

Our second result shows that this construction attains the optimal order for both decision
criteria. Theorem 2 characterizes the common rate through a unique scalar resolution equation,
with comparison constants depending only on the fixed Holder exponent. Matching lower bounds
concern the complete observed experiment and apply to every measurable estimator and every
admissible honest connected interval, including procedures with independent randomization.
The witnesses combine full-interval Holder regularity, separation of the cutoff contrast, and
polynomial cancellation under Gaussian convolution.

The resolution equation distinguishes three regimes. When the noise scale is at most
n~1/(2B+1) “both criteria have the direct-experiment order

n—B/(2B+1)

On the intermediate branch specified in Theorem 2, their common order is

O'ﬁ
[1+ log(no28+1)]38/2°

For each fixed positive noise scale, the compact-support branch eventually gives

{log log(en) }” 7

log(en)

with comparison constants in this fixed-noise specialization permitted to depend on that noise
level. The finite-sample root characterization covers both interfaces, zero noise, and every
shrinking-noise sequence. For example, with Lipschitz conditional means and o = n~/6, the
intermediate branch applies for every n > 2.



The construction draws on compact-support deconvolution and Gaussian moment inversion.
Meister [2007, Theorem 1(a), fixed-support case| analyzes density recovery under known compact
support, while Wu and Yang [2020, Theorem 1; Section 4.1] uses Gaussian polynomial inver-
sion to estimate finite mixing distributions. Here polynomial inversion targets positive endpoint
averages that are converted into conditional means through arm ratios. The noise-scale com-
parison is also related to shrinking-noise density estimation [Delaigle, 2008, Theorems 2.1 and
2.2] and distribution estimation under Wasserstein loss [Durot and Mukherjee, 2026, Section 2,
Theorems 2.4-2.6]. Our target and losses give these comparisons their specific decision-theoretic
meaning. The honest interval construction follows the smoothness-based principle of combining
worst-case approximation bias with stochastic uncertainty [Armstrong and Kolesér, 2018, 2020).

The benchmark has two further interpretations. First, Proposition 1 embeds it into a larger
Gaussian class with local density positivity and continuous conditional means near the cutoff,
preserving both the target and the randomized observed experiment. This embedding transfers
the benchmark lower bounds to the larger class. Second, a prospective eligibility-effect design
links administrative true-side assignment, a contaminated eligibility score, and a prespecified
binary outcome. Under externally justified Gaussian calibration, a known bounded latent range,
independent sampling, and the benchmark’s global density and conditional-mean restrictions,
the results supply a precision benchmark for that design.

Supporting details for the main results appear in the appendix containing Theorem 5
and Proposition 2.

The paper proceeds through related work; the experiment, assumptions, and decision criteria;
observable estimation and finite-sample inference; uniform minimax rates across noise scales; and
interpretation and extensions. The appendices develop the polynomial construction, observed-
experiment lower bounds, rate comparisons and verification scope, and proofs of the main results.

2 Related work

The relationship between regression discontinuity with measurement error and the deconvolu-
tion literature depends on the assignment mechanism, the target, and the criterion used to
evaluate statistical procedures. Our observed-treatment experiment records the side of the la-
tent cutoff and a Gaussian-contaminated score. The benchmark in Definition 4 combines known
compact support, quantitative density bounds, binary outcomes, and a fixed Holder bound on
the potential-outcome means. Its decision problem evaluates estimators by worst-case expected
absolute error and connected closed confidence intervals by worst-case expected length, subject
to coverage of at least 0.9 for every benchmark law at each sample size. Three comparisons
clarify how these criteria relate to existing results.

2.1 Identification and cutoff decision criteria

The closest identification comparison is Pei and Shen [2017, Assumptions 1Y, 2C, and 7; Propo-
sition 4(b)]. Their result identifies the sharp regression discontinuity effect from the observed
outcome, treatment status, and mismeasured assignment variable under nondifferential mea-
surement error, positive latent-score density near the cutoff, and Gaussian error. Observed
treatment supplies information about the latent cutoff side, while Gaussian convolution permits
recovery of the relevant latent distributions. Identification concerns recovery from the popu-
lation observable law. The present benchmark evaluates the precision available from a finite
sample under explicit quantitative restrictions. In particular, the known noise scale and the



density and smoothness conditions in Definition 4 specify the class over which estimation risk
and interval length are compared.

A complementary inference comparison comes from Dong [2018, Chapter 2, Assumptions 8,
9, 11, and 13; Theorem 6; printed pp. 49, 59, and 61]. For observed treatment and a known
error density, Theorem 6 establishes asymptotic normality of the deconvolution local-linear cutoff
estimator after centering by its bias and standardizing by its variance. For Gaussian error, the
prescribed bandwidth has order (logn)~/2. The theorem also imposes kernel and transform-
integrability conditions and a Lyapunov condition; Assumption 11 includes twice differentiable
latent density and one-sided regression smoothness near the cutoff. These conditions support
a pointwise distributional approximation for local-linear inference. Our criteria instead place
the supremum over the specified benchmark class inside the risk and coverage requirements.
The finite-sample guarantee in Theorem 1 and the rate comparison in Theorem 2 address these
uniform criteria under the benchmark’s density bounds and Holder restrictions. This theorem-
level comparison relies on the cited-source attestation; its provenance limitation is recorded in
the verification appendix, and it has no proof-use in our results.

Assignment and target distinctions also matter within the regression discontinuity literature.
Eckles et al. [2025] exploit known exogenous noise in the score used to assign treatment. Their
approach uses the resulting assignment randomness to estimate weighted treatment effects as-
sociated with changes in the assignment rule. In our experiment, assignment follows the latent
score, and measurement error enters the score available to the researcher. The target is the
potential-outcome contrast at the latent cutoff. Auxiliary information provides another route:
Davezies and Le Barbanchon [2017] study a two-sided fuzzy design with nondifferential mea-
surement error and an auxiliary sample of treated individuals containing both true and noisy
scores. Their target is a local average treatment effect, and their auxiliary observations identify
features of the measurement process.

Observed-score interpretations supply a further comparison. Under correct classification of
assignment and continuity of the potential-outcome means conditional on the observed score,
Dong and Koleséar [2023, Section 2.1, Lemma 2.1] identify the treatment effect for units at the
observed-score cutoff. Their additional condition on treatment-effect dependence on measure-
ment error gives a weighted-average interpretation over latent scores. These conditions align
conventional regression discontinuity analysis with an observed-score target. The latent-cutoff
benchmark specifies a different conditioning event and uses the recorded treatment side together
with the proxy distribution to recover its endpoint contrast.

2.2 Compact support, boundary density estimation, and moments

Compact-support deconvolution provides the second decision-problem comparison. Meister
[2007, Theorem 1(a), fixed-support case| obtain uniform mean integrated squared error of order
(logn/ loglogn) =2 for density estimation over a compactly supported Fourier-Sobolev class of
smoothness s. Their procedure uses a known bound on the support and knowledge of the error
characteristic function on a neighborhood of zero, where it is bounded away from zero. Thus,
compact support supplies information that can improve density recovery even under partial
knowledge of the error distribution. Our benchmark uses known support and a fully specified
Gaussian measurement process, with Holder smoothness imposed on conditional outcome means.
The loss concerns an endpoint causal contrast, while the score density enters as a nuisance sub-
ject to continuity and quantitative bounds. These rates characterize different decision problems:
integrated density recovery under Fourier—Sobolev restrictions and endpoint contrast recovery



under conditional-mean Hoélder restrictions.

Boundary deconvolution and Gaussian moment methods clarify the constructional relation-
ship. Zhang and Karunamuni [2009] study a density supported on a half-line under known
independent additive error. They construct boundary deconvolution kernels and analyze point-
wise mean squared error for density and density-derivative estimation under ordinary-smooth
and supersmooth errors; their construction can also be adapted to compact support. This
is a direct endpoint antecedent, but its target is the latent density rather than a marked-to-
unmarked regression ratio, and its criterion does not include honest confidence-interval length.
Wu and Yang [2020, Theorem 1; Section 4.1] estimate finite Gaussian mixing distributions under
Wasserstein loss, using bounded component locations and a specified number of components;
their theorem distinguishes known and unknown common variance. For known variance, Her-
mite polynomials supply unbiased latent-moment estimates, which their procedure projects onto
a feasible moment space before reconstructing the mixing distribution. The finite inverse-heat
transform in Definition 8 uses the related polynomial inversion principle to estimate endpoint-
weighted averages. The arm ratios in Algorithm 1 then convert marked and unmarked averages
into conditional-mean estimates. This connects Gaussian moment inversion to the cutoff target
through an explicitly defined observable procedure.

Deconvolution regression gives a closer antecedent for the ratio structure. Fan and Truong
[1993, Section 2, Theorems 2 and 5-6] observe a response together with an error-contaminated
covariate and estimate the latent regression function by normalizing a deconvolved response
numerator by a deconvolved density denominator. They assume a known error law with nonva-
nishing characteristic function, a latent density bounded away from zero on a compact interval,
and smoothness of both the density and regression function. For a supersmooth error of order
fe, their uniform squared-risk upper rate is O((logn)~2#/¢): Gaussian error has 8, = 2, yielding
the displayed convergence rate (log n)_k/ 2 in root mean square, with matching minimax results
under their stated classes. That result concerns regression at points in a fixed interval with a
fixed error law. The present target combines two recorded treatment arms at the latent support
endpoint and evaluates expected absolute error and honest interval length uniformly over the
full range of o.

Convolution-model linear functionals provide a complementary decision-theoretic compari-
son. Butucea and Comte [2009, Theorem 3.1 and Section 4.1] estimate (1, ¢g) from noisy ob-
servations under a known convolution density whose Fourier transform is nowhere zero. Their
adaptive oracle bound balances the squared Fourier-tail bias against a cutoff-dependent penalty,
and their pointwise-density specialization recovers the usual pointwise deconvolution regimes.
Pensky [2017, Theorems 1-2 and Section 2.5] give upper and lower quadratic-risk bounds for
general linear functionals over Sobolev signal classes with ordinary- or supersmooth Fourier be-
havior; the bounds match up to constants in the cases identified there and otherwise may differ
by a logarithmic factor. Pointwise density is one of their applications. These results locate
the inverse-problem difficulty for a single linear functional. Our endpoint estimand is instead
assembled from four such marked and unmarked quantities through stabilized ratios, and the
benchmark asks simultaneously for all-noise-scale absolute-risk and honest-length guarantees.

2.3 Vanishing noise and the estimation target

Shrinking-noise density estimation supplies the third comparison. Delaigle [2008, Theorems 2.1
and 2.2] analyze mean integrated squared error for deconvolution density estimators as sample
size increases and measurement-error scale decreases. Under their density-smoothness, kernel,



and error assumptions, sufficiently small noise permits the corresponding error-free density rate;
larger noise introduces a scale-dependent cost. This makes the comparison between noise scale
and statistical resolution central to density estimation. For the present endpoint criterion, Defi-
nition 11 and Theorem 2 give the corresponding rate characterization across the benchmark noise
scales, with constants uniform in sample size and noise scale at fixed benchmark smoothness.
A recent minimax comparison is Durot and Mukherjee [2026, Section 2, Theorems 2.4-2.6].
Their deconvolution analysis estimates a signal distribution under Wasserstein-one loss over a
moment-bounded class, with known error distribution and known noise scale. Under Gaussian
noise with standard deviation o,, Theorem 2.4 gives the lower bound order o, (logn)~/? +
n~Y2. Their upper bounds match when o, > n~1/2t7 for fixed n > 0, and when o, <
n~1/2; the intervening regime carries separately stated logarithmic bounds under additional
reciprocal-characteristic-function regularity. Our comparison concerns absolute error in a latent-
cutoff contrast and expected length under uniform finite-sample coverage, so these distribution-
recovery rates provide a regime comparison rather than a numerical benchmark for our loss.

2.4 Honest inference under smoothness restrictions

The interval criterion belongs to the optimal-recovery and smoothness-based regression litera-
ture. Donoho [1994] connect statistical estimation over restricted function classes with optimal
recovery. Armstrong and Kolesar [2018] derive finite-sample optimal confidence procedures for
linear functionals in regression models with normal errors and known variance, together with
uniform asymptotic extensions. Armstrong and Kolesar [2020] construct honest intervals by
incorporating worst-case smoothing bias into the critical value and bandwidth choice. Our
finite-sample certificate similarly combines a public bias bound with a stochastic-error bound,
here for inverse-heat averages and stabilized arm ratios. Coverage is imposed through Defini-
tion 5, and precision is evaluated by worst expected length over that same class. These choices
give the endpoint estimation and inference results a common decision-theoretic criterion.

3 Experiment, assumptions, and decision criteria

Throughout, |-| denotes absolute value and || - || denotes the Euclidean norm. Generic positive
constants, denoted by C', may depend on the fixed smoothness parameter unless another depen-
dence is stated; their values may change between displays. We write a < b when a < Cb, and
a =< b when both inequalities hold. The public smoothness parameter g lies in (0, 1], the known
noise scale o lies in [0, 1], and the sample size n is an integer at least two. Treatment indices d
range over {0, 1}, and sample indices i range from 1 to n.

3.1 Latent and observed experiments

The experiment combines a latent running variable, binary potential outcomes, and an additive
measurement error. Treatment follows the latent cutoff side, and the realized assignment is
recorded alongside the outcome and the contaminated score. We first specify the latent law and
the versions of its density and conditional means.

Assumption 1. [ass:gaussian] (Gaussian measurement error) Under P, the ambient latent
law, the standardized measurement error € satisfies

e~ N(0,1).



Under the ambient latent law P, the running variable X has known support [—1,1], the
pair (Y, Y1) contains the untreated and treated potential outcomes, and ¢ is the standardized
measurement error. The density f(P,-) and conditional-mean versions pgq(P,-) are part of this
specification. Their continuous versions give a precise meaning to evaluation at the cutoff and
at the support endpoints.

Assumption 2. [ass:error-independence] (Independent measurement error) Under P, the
measurement error € is independent of the latent running variable X and the binary potential
outcomes YO, Y!:

e L (X, Y.

The observation map retains the true-side assignment D, selects the observed outcome Y
from the potential outcomes, and reports the proxy score W':

D=1{X>0}, Y=01-D)Y°+DY!, W=X+oe.
We consistently order the observed triple as
O = (W,D,Y), Pys=PoO™ L.

The recorded assignment identifies the treatment arm of each observation, while the proxy
supplies information about its latent distance from the cutoff. The causal target §(P) is

Q(P) = M1<P70) - :U'O(Pa O)

Continuity connects this contrast to the arm-specific limits at zero. Statistical procedures use
an independent observed sample S,, and may randomize through an independent uniform seed
U. Their joint law is

Pp,, = PS" ® Unif|0, 1], Sp=(01,...,0,), U ~ Unif|0, 1].

obs

The seed permits randomized estimators and interval procedures within a common decision
class. Deterministic procedures are included by taking their outputs to be constant in the seed.

3.2 Law restrictions and benchmark

The benchmark imposes five restrictions on the latent experiment: two determine the
measurement-error structure, two give uniform density and mean bounds, and one controls the
smoothness of the potential-outcome means. The Gaussian distribution and joint-independence
conditions were stated with the observation map above. We now fix the ambient latent law and
its continuous conditional-mean versions before imposing the quantitative density, mean, and
Holder restrictions.

Definition 1. [synth_2] (Continuous conditional potential-outcome means) For a latent law P
with score X € [—1,1] and binary potential outcomes Y°,Y!, let pug(P,-) be a specified continuous
version on [—1,1] of the conditional mean of Y% given X, for d € {0,1}. Thus

:ud(Pax):EP[Yd’X:x]v z € [-1,1],

with the conditional expectation interpreted through this specified continuous version, including
at the endpoints and at the cutoff x = 0.



The Gaussian classical measurement-error condition supplies a calibrated error distribution,
with the public scale determining the magnitude of contamination [Pei and Shen, 2017]. Inde-
pendence specifies how this error is coupled to the latent score and potential outcomes.

Definition 2. [synth_1] (Latent law and continuous versions) An ambient latent law P is a
probability law on R x {0,1} x {0,1} x R, with coordinates (X,Y", Y ¢), together with a density
f(P,-) : R = R and conditional potential-outcome mean versions pqs(P,-) : R - R, d € {0,1},
satisfying:

e (Latent interval.) P(X € [-1,1]) = 1.

e (Score density.) The function f(P,-) is continuous on [—1,1], nonnegative on R, and
zero outside [—1,1]. Moreover,

1
/ f(P,x)dx =1, P(XEB):/f(P,:L‘)da:
~1 B

for every measurable set B C R.

e (Continuous mean versions.) For each d € {0,1}, the function uq(P,-) is continuous
on [—1,1], and for every measurable set B C R,

/ YeidP = / pa(P, ) f(P, x) da.
{XGB} Bm[flrl]

The joint-independence condition in Assumption 2 is specific to this analysis. It makes the
same calibrated error distribution apply across latent scores and potential-outcome realizations,
so the observation map has a common additive contamination mechanism. We next fix uniform
bounds on the density throughout the known support.

Assumption 3. [ass:density-bounds] (Latent density bounds) The latent-score density
f(P,z) satisfies

3
< f(Px) < 1 for every x € [—1,1].

The density bounds are specific to this analysis: they maintain positive latent-score density
across the entire support and control its maximum. Continuity is imposed on the latent interval
through Definition 2; together, these requirements specify both the domain and the amount
of score mass available near either side of the cutoff. A separate restriction keeps the binary
conditional means uniformly interior.

e

Assumption 4. [ass:mean-bounds| (Potential-outcome mean bounds) The conditional
potential-outcome means pq(P, ) satisfy

1 3
1 < pa(P,x) < 1 for every d € {0,1} and x € [—1,1].

These mean bounds are also specific to this analysis. They keep each conditional success
probability away from zero and one throughout the latent interval and imply 6(P) € [—1/2,1/2].
Smoothness is specified separately through the full-interval Hélder seminorm [u4(P, -)]3, which
measures variation between every pair of latent-score values.



Definition 3. [synth_3| (Full-interval Holder seminorm) For 0 < f < 1 and a continuous
function v : [—1,1] — R, define its full-interval Hélder seminorm by
v(z) — ot
s D=L

etel-11]  lr—tl°
TH#£t

In particular, for d € {0,1},

1a(P, )]s = sup HalBr®) = HalBrD)

z,te[—1,1] |z —t[P
TF£t

The supremum is taken over the entire latent-score interval and may equal +o00.
Using this seminorm, the smoothness restriction fixes a common radius for both potential-

outcome mean functions.
Assumption 5. [ass:mean-holder| (Potential-outcome Holder bounds) The full-interval
Hélder seminorms [puq(P, )]s satisfy

Wa(PYs <2 for every d € {0,1).

The standard Holder-ball restriction gives a fractional-order extension of the Lipschitz
smoothness condition used in honest inference [Armstrong and Kolesdr, 2020]. Here the
maintained radius is two, and the restriction applies on the entire latent interval, including pairs
of points on opposite sides of the cutoff. Thus the density is continuous and globally bounded
on its support, while the potential-outcome means satisfy an explicit full-domain Hoélder bound.
These conditions define the exact benchmark class.

Definition 4. [def :model] (Latent-law class Mg(c)) Mg(o) is the class of individual latent
laws P satisfying Assumptions 1 to 5 and the following conditions:

e (Latent support.) P is a probability law on
[-1,1] x {0,1}* xR
with coordinates (X,Y°, Y1 ¢).
e (Density continuity.) The latent-score density f(P,-) is continuous on [—1,1].

e (Density normalization.) X
/ F(Pa)dz = 1.
-1

The Gaussian-contaminated observed score W is
W =X+ oe.
For every integer n > 2, the independent observed sample Sy, has distribution

S, ~ POn

obs?

where Py denotes the induced observed law.

The benchmark class Mg(o) treats the Gaussian calibration, noise scale, latent support, and
smoothness exponent as known inputs. Its density and conditional means vary across admissible
laws. Fixing these public inputs makes the statistical comparison uniform over the latent laws
satisfying the displayed restrictions, with the smoothness radius and numerical bounds held
fixed.



3.3 Estimation and honest inference

For estimation, the decision class 7, consists of all measurable real-valued procedures on the
randomized observed experiment. Its minimax absolute risk is

Rg(n,o) = inf sup Ep, [|§(Sna U) - G(P)|] .
0€T, PeMg(o)

The infimum permits every measurable estimator, including procedures chosen using the public
inputs. The supremum requires a single chosen procedure to control risk across the entire
benchmark class. For inference, the corresponding requirement is uniform coverage. The honest
connected-interval class Zg ,, , imposes this requirement at each sample size.

Definition 5. [def :honest-class]| (Honest interval class 73, ,) The class of honest connected
intervals is

I no = {I: (Sn, U) = [l,v] C [-1,1]: £ <wv, [ is measurable, inf Pp,{0(P) € I(Sp,U)}> 0.9}.
Y PEMﬁ(O’) ’

Here S, s the observed sample, U is the independent procedure seed, Pp,, is their joint law

under the latent law P, Mg(o) is the benchmark law class, and 0(P) is the cutoff treatment

contrast. The endpoints ¢ and v are the outputs of the interval procedure.

Honesty requires coverage of at least 0.9 for every law in the benchmark, with probability
taken over both sampling and procedure randomization. Precision is measured by

Lg(n,o) = inf sup Epy,[length(1(S,,U))].
1€lpn.0 PeMg(0)

The interval [—1,1] belongs to the honest class because it contains every admissible cutoff
contrast. The length criterion therefore compares the precision of uniformly valid connected
intervals over a nonempty decision class. Together, the minimax absolute risk Rg(n,o) and
minimax worst expected length Lg(n,o) place estimation and honest inference on the same
latent-law benchmark, with common public calibration, support, and smoothness inputs.

4 Observable estimation and finite-sample inference

For the benchmark class in Definition 4, the public polynomial procedure combines positive
averaging near the latent cutoff with an observable correction for Gaussian measurement error.
The recorded assignment identifies the latent cutoff side, allowing the two arms to be treated
separately. A stabilized ratio then estimates each arm’s endpoint mean, and deterministic
comparisons of public radii select the effect estimate and confidence interval.

The construction begins with a positive integer L, the polynomial index. We use the Cheby-
shev polynomial T}, with the following normalization.

Definition 6. [synth_4] (Chebyshev polynomials) For each nonnegative integer L, let Tr, be
the Chebyshev polynomial of the first kind, characterized by

Tr,(cost) = cos(Lt), teR.

This normalization gives To(x) = 1, Ti(x) = z, and Tr(1) = 1. FEach Ty, is evaluated as a
polynomial on all of R; the endpoint-kernel construction uses integers L > 1.
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From this family, we construct the normalized endpoint weight K. Its nonnegative values
on the unit interval support latent averaging, while its polynomial extension permits evaluation
at every observed proxy value.

Definition 7. [def:endpoint-kernel] (Endpoint polynomial weight K1) The endpoint poly-

nomial weight is
1—Tr(1—2x)\?
2z

/01 <1 —TLQ(tl—Qt)>3 dt'

Here Ty, is the Chebyshev polynomial. Removable values are filled by continuity, and Ky is
extended polynomially to every real argument.

Kp(z) =

The normalization makes K, integrate to one on [0, 1]. The polynomial inequalities governing
its concentration near zero are developed in Lemma 1. To specify the observable correction, first
record the polynomial degree my and derivative convention.

Gaussian averaging acts on a polynomial through finitely many even derivatives. The inverse-
heat polynomial @)1, » reverses that averaging using the known measurement-error scale.

Definition 8. [def:inverse-heat]| (Inverse-heat polynomial Qr,) The inverse-heat polyno-
meal is
lmz/2]

—o2/2)k
Qro(w) = Z ﬂ[(gk)(w)‘

k!
k=0

Here my, is the degree of the endpoint polynomial Ky, o is the measurement-error scale, and
(2k)

K™ denotes its derivative of order 2k.

Under Assumptions 1 and 2, averaging this correction over the measurement error recovers
the corresponding latent polynomial weight. At zero noise, the correction equals Kj. For
positive noise, its observable values may have either sign even though the recovered latent
weight is nonnegative. The ratio construction therefore stabilizes the empirical denominator
explicitly.

Both arms use the same endpoint weight after reflection onto the positive latent interval.
The arm sign sy fixes this convention.

Definition 9. [synth_5] (Arm-reflection convention) For the treatment-arm index d € {0, 1},
define
Sd:2d—1, 81:1, 80:—1.

With D = 1{X > 0}, the reflected latent score s4X lies in [0,1] on the event {D = d}. The
observable polynomial weight for arm d is evaluated at the reflected proxy sqW .

The population marked average Agq 1, (P) and unmarked average By r(P) describe the end-
point averaging that the observable correction targets. We define them before introducing their
sample counterparts.

1 1
AaplP) = | Ki(o) paPosa) S(Prsaa)do. Baa(P) = [ Kul@) f(Pusge) do.

11



The ratio Ag 1, (P)/Ba,r(P) averages the arm’s conditional mean with a positive, density-
adjusted endpoint weight. Gaussian correction makes these population quantities accessible
through averages of the observed triple. The outcome-marked sample average A\d, I estimates
the numerator, and the unmarked sample average Ed, 1 estimates its normalizing mass. Their
stabilized ratio gives the projected arm estimate fiq ;. The algorithm lists the coordinates in
the computational order (D;,Y;, W;), but their law is the consistently ordered observed triple
0; = (W;, D;,Y;) defined above.

Algorithm 1 (Projected arm estimate fig r,)

Inputs are the observed sample (D;,Y;, W;),, the arm d, the index L, the measurement-
error scale o, the inverse-heat polynomial @7, ,, and the arm-reflection sign sg4.

1. Compute the outcome-marked average:

n

~ 1
A = =S 1D, = AYY,01 4 (s4W).
L n; { YiQr o (saWs)

2. Compute the unmarked average:

n

~ 1
By = . ; HD; =d}Qr,o(saWs).

3. Output the projected arm estimate:

far =11 gd’L
’ /434 maX{B\d’L, 1/8}

Here TIj; /4,3/4) denotes ordinary projection onto [1/4,3/4].

The two averages retain normalization by the full sample size, so their ratio adjusts for the
arm’s weighted population mass. Their expectations are Agr(P) and By (P), respectively.
The denominator floor makes the estimate well defined for every observed sample, including
samples with small or negative corrected mass. Projection enforces the conditional-mean range
in Assumption 4.

To assemble the effect estimate and interval, we use two public quantities: the endpoint bias
moment M7p, 3 and the derivative variance cost Vi,(0). The former measures the displacement
of the latent weight from the cutoff under the maintained Holder exponent; the latter governs
the sampling term in the certificate. The candidate effect estimate 6y, public radius pr, and
connected interval I}, are defined together, including their constant fallback values.

Definition 10. [synth_6] (Candidate effect estimates, public radii, and intervals) Fiz public
parameters 0 < 5 < 1, an integer n > 2, and 0 < o < 1. For each integer L > 1, let Ky, be the
endpoint kernel, put my = 3(L — 1), and define the public moment and covariance quantities

! mrLo 25 ol
3 o .
MLﬂ—/D PKu@)de, Vi) =13 [ IKD @) o
j=0 7"
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Here K](:j) denotes the ordinary jth derivative, and the j = 0 coefficient is one, including at
o = 0. Using the projected arm estimates, define

~ - - 40V (o
0r = 1, — Ho,L, pr = 12Mp, 5 + 28 n<)’

and the connected closed interval
I, = [aL — o1, 01 + pr] N [—=1,1].

The index-zero candidate s

~ 1 11

90:0a /)0257 I(): |:_2a2:| .
Thus each radius is a deterministic function of (8,n,0), while each positive-index interval is
centered at its observable candidate estimate before intersection with [—1,1].

The fallback interval contains the full target range implied by Assumption 4. Positive-index
candidates combine the two projected arm estimates and add a radius accounting for endpoint
approximation and sampling variability. Intersecting with [—1,1] preserves coverage of the
admissible target and gives a connected closed interval. Polynomial derivative bounds and the
Gaussian covariance calculation are presented in Lemmas 2 and 3.

Selection takes place over a finite candidate set. Its public upper limit Ly is specified
before observing the sample.

Lmax

— W/(zxmzﬂ .

The selected index L, minimizes the public radius over this set, with the smallest index
resolving ties. The selected certificate Eg(n, o) is that minimum radius.

Algorithm 2 (Public selection L,)

Inputs are (8,n,0), the finite index cap Lmax, and the candidate radii py, effect estimates
01, and intervals I;; index zero uses the specified constant estimate and the full target-range
interval.

1. Select the smallest index minimizing the radius:

L, =min argmin py.
Le{0,...,.Lmax}

All comparisons are deterministic functions of (3,n,0).

2. Define the selected radius:
Eg(n,o) = pr,.

3. Output the selected estimate and interval:

(Or,, 11,
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The displayed public cap and selection rule define the procedures used in Theorem 2. For
fixed public inputs, the selected index is fixed across samples. Consequently, its coverage guar-
antee follows from the corresponding fixed-index guarantee, or from the full target-range fallback
when index zero is selected. Including that fallback also ensures Eg(n,o) < 1/2. The complete
procedure has the following finite-sample certificate.

Theorem 1. [thm:finite-certificate| (Finite sample certificate) Suppose that:

e (Smoothness.) The public smoothness parameter satisfies 0 < 8 < 1.
e (Noise.) The noise scale satisfies 0 < o < 1.

e (Sample and degree.) The sample size n and polynomial index L are integers satisfying
n>2andL >1.
e (Latent law.) P € Mg(o).

Write R
Q(P) = :ul(Pv 0) - MO(P7 0)7 Bd,L(P) = EP,an,La

where Pp,, is the joint law of the independent observed sample and independent uniform proce-
dure seed, and Ep,, denotes expectation under this law. Define the endpoint bias moment and
derivative variance cost by

! 3k g% 1 j
My :/ P Ki(v)de,  Vi(o)= 4Zj'/ (K (@)" dr,
0 —0 J° 0

where my, is the degree of the endpoint polynomial K. For the effect estimate
0r, = 1,1 — Ho,L
and its connected closed interval Iy, the following guarantees hold:

1
Byr(P) > 1 for every d € {0,1},

~ V 9
Ep,n|0L—0(P)\ < 12ML7Q+28 Léa), PPW{H(P) E[L} > TO
Moreover, the publicly selected interval Iy, belongs to the uniformly honest class Ig, » of Defi-
nition 5, and the selected estimator and interval satisfy
sup Epm}gL* —0(P)| < Es(n,o), sup Ep,, length(Iz,) < 2Eg(n, o).
PeMg(0) PeMg(o)

The certificate separates endpoint approximation from sampling variability. Positive latent
averaging and the density lower bound give each population denominator mass of at least 1/4,
placing the empirical floor below that mass. Smoothness controls approximation through the
endpoint moment, while the derivative variance cost accounts for the observable Gaussian cor-
rection. Together, these terms yield both an absolute-error bound and coverage of at least 0.9
at each positive index.

Public selection converts these candidate guarantees into a single uniformly honest proce-
dure over the benchmark class. Its deterministic radius bounds worst expected absolute error,
and twice that radius bounds worst expected interval length. Under the stated calibration, sup-
port, density, and conditional-mean restrictions, Theorem 1 therefore supplies a finite-sample
comparison of candidate precision together with a coverage guarantee for the selected interval.
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5 Uniform minimax rates across noise scales

The public certificate in Theorem 1 bounds both estimation error and honest interval length.
We now characterize the optimal scale of these two criteria across sample sizes and calibrated
noise levels. The characterization uses a scalar resolution equation that balances endpoint
approximation against the cost of Gaussian inversion. Its definition also identifies the observable
procedures that attain the resulting rate.

Definition 11. [def:uniform-rate] (Uniform rate rg(n,o)) The uniform resolution rate and
selected observable procedures are

ra(n,o) = h(n, U)ﬁa gﬁ,n,a = é\L*y fﬁ,n,o =1I,,
where L, is selected by the finite public minimization. With the local abbreviations
v=28+1,  ho=n"'",
define the noise cost, for 0 < h <1, by

0, o < h,
U(h,o) =1 (o/n)*? 1, o' <h<o,
h=Y2{1 +log(c?/Vh)} — 1, h <ot

At o0 = 0, the first branch applies throughout 0 < h < 1. The resolution hy(n,o) is specified as
the root in [ho, 1] of
logn + vlog hi(n,o) = ¥ (hi(n,o0),0).

The left side is continuous and increasing in the resolution, and the right side is continuous and
nonincreasing. Root existence and uniqueness, risk bounds, and interval honesty are subsequent
assertions. All tuning parameters belong to the procedures; the law class retains its defining
restrictions.

The noise cost ¥(h,o) summarizes Gaussian inversion cost for the rate comparison. The
selected resolution hy(n,o) translates this cost into an endpoint approximation scale, and the
rate rg(n,o) is its Holder power. The selected estimator 63, , and selected interval I3, , are
the procedures chosen by Algorithm 2. Thus the scalar equation describes the precision achieved
by the finite public selection rule.

The two noisy branches come from distinct parts of the same endpoint mechanism. In the
intermediate range, the noise cost grows as (o/h)?/® — 1, linking finer endpoint resolution to a
larger Gaussian inversion cost. Below the compact-support interface h = o, the cost becomes
h=1/2{1 4 log(c?/v/h)} — 1. These expressions agree at the interface. The balance equation
therefore connects endpoint approximation to inversion cost continuously across the two noisy
regimes, using the same resolution to compare both decision criteria.

On the benchmark class of Definition 4, the following result characterizes minimax absolute
risk and minimax honest expected length simultaneously. Its comparison constants are uniform
in both sample size and noise scale.

Theorem 2. [thm:uniform-frontier| (Uniform estimation and interval frontier) Fiz 8 €
(0,1]. There exist constants ¢,C > 0, depending only on 3, such that the following conclusions
hold simultaneously for every n > 2 and every o € [0, 1].
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Write v = 28+1 and ho = n=Y". The equation defining the resolution h.(n,o) has a unique
root. With r5(n, o) = hi(n,c)?, the selected observable estimator 0., ,, the selected observable
interval Ig 5, 5, and their public radius Eg(n, o) satisfy

crg(n,o) < Rg(n,0) < sup Ep, 53,71,0 —0(P)| < Eg(n,o) < Crg(n,o)
PeM (o)

and

crg(n,o) < Lg(n,0) < sup Ep, length(f@n,g) < 2FE3(n,0) < Crg(n, o), fﬁ,mg €13 n0-
PeMg(o)

The minimaz criteria range over all procedures in their stated decision classes, including proce-
dures with arbitrary independent randomization and arbitrary degree.
The following branches exhaust every sample size. Throughout, =< denotes comparison by

positive constants depending only on 3, except where dependence on an additional fixed exponent
18 stated.

e (Direct branch.) If o < hg, then h, = hy, including at o = 0.

e (Intermediate branch.) If o > hg, then hg < h, < o. Within this noisy region, the
intermediate branch occurs exactly when

log(no®) < o2 — 1.

There is a unique z € (1,072] satisfying

3
z+ ?V log z = 1+ log(no"),

and
—3/2 _ o

- [1+ log(nov)]3/2"

h, =0z

e (Compact branch.) If o > hy and
log(no®) > o072 — 1,
there is a unique T > o2 satisfying
2vlog T + 7{1 + log(c*7)} = logn + 1.

On this branch,

28
he =2, s log(en) ’ ro(n, o) = log(e + o2 log(en)) ’
log(e 4+ o2 log(en)) log(en)

uniformly over the branch.

At the intermediate—compact equality, h, = o*, and both scalar formulas give this value. At the
direct—noisy equality, hy = 0 = hg, and the adjacent formulas agree.
For every fixred a with 0 < a < 1/(26+ 1),

rg(n,n”") < n~8 (log n)_35/2
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as n tends to infinity, with comparison constants that may additionally depend on a. For every
fized a > 1/(28 + 1), the sequence o = n~% lies in the exact direct branch for every n > 2. For
every fized o € (0,1],

_ {log log(en) }25

ra(n, o) = log(en)

as n tends to infinity, with comparison constants allowed to depend on the fized noise level. The
root and finite-sample branch formulas characterize every shrinking-noise sequence.
In particular, for B =1 and o = n=1/6 the intermediate branch holds for everyn > 2, and

~1/6y — ~1/6y _ n~t/o
ri(n,n” 7)) = hy(n,n" /") < W.

Theorem 2 contains the exact branch conditions, both interfaces, and the relevant shrinking-
and fixed-noise specializations. Its scalar balance connects endpoint approximation with Gaus-
sian inversion cost, while the matched upper and lower bounds show that this one resolution
governs both absolute risk and honest expected length. In the direct regime, the inversion cost
vanishes at the direct resolution. In the intermediate regime, resolving the endpoint more finely
than the noise scale incurs the fractional-power cost in Definition 11. The compact-support
regime uses the finer-resolution cost below ¢?, yielding the logarithmic comparison in Theo-
rem 2.

For reference, Table 1 collects the exact branch conditions and resolutions. The auxiliary
scalars z and 7 are the unique solutions specified in Theorem 2.

Table 1: Exact resolution regimes for n > 2 and ¢ € [0,1], with v = 26 + 1 and hg = n~"/".

Regime Exact condition Exact resolution
Direct o< ho h* = hO
Intermediate o > hg and log(no®) < o2 -1 hy = oz 3/2
Compact sup- o > hg and log(no’) > 072 — 1 hy =772

port

At the direct-noisy interface, o = hg and h, = o0 = hg. At the intermediate—compact interface,
log(no*”) = 02 — 1 within the noisy region, and h, = o*; both noisy scalar formulas agree there.
The common rate is hf7 and its comparison with both minimax criteria uses constants depending
only on §, uniformly in n and o.

The uniform characterization also distinguishes asymptotic paths. For polynomially shrink-
ing noise ¢ = n~%, a fixed exponent 0 < a < 1/(26+1) gives the order n~%(logn)~3#/2, whereas
a > 1/(26+1) places every sample size in the exact direct branch. With fixed positive noise, the
rate has order {loglog(en)/log(en)}??. The Lipschitz example § = 1, 0 = n~ /¢ sharpens this
comparison: the intermediate condition holds for every n > 2, so its displayed formula describes
the entire sequence. These are comparisons of rates; the exact resolution is determined by the
scalar equation, and the minimax inequalities retain their comparison constants. Constants for
the uniform branch comparisons depend only on £, while those for a specified asymptotic path
may also depend on its fixed exponent or fixed noise level as stated in Theorem 2.

At zero noise, endpoint approximation and sampling variability balance at hg = n~/(28+1)
giving the Holder power n=P/(2B+1)  The direct-experiment specialization in Theorem 5, pre-
sented in the verification appendix, establishes this order for both criteria and its attainment
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by the selected estimator and honest interval. Together with the exact direct branch in Theo-
rem 2, it shows how sufficiently precise score measurement recovers the direct-experiment rate
throughout the region o < hyg.

6 Interpretation and extensions

The rate characterization in Theorem 2 describes the information available when assignment
records the latent cutoff side, the latent score has known bounded support, and the Gaussian
measurement-error distribution is calibrated. Recorded assignment separates the observations
into the two latent-score arms. Within each arm, the cutoff is an endpoint, and the contaminated
score supplies information about distance from that endpoint. These features give the endpoint
weights in Definition 7 their statistical interpretation.

Known Gaussian calibration supplies the inverse-heat transform in Definition 8. The finite-
sample guarantees in Theorem 1 combine this correction with the global density and conditional-
mean restrictions defining Definition 4. The density bounds control the mass entering the arm
ratios, while the full-interval Holder restrictions control their approximation error. Together,
these conditions support observable estimation and honest inference uniformly over the bench-
mark, with matching minimax orders across the stated noise scales.

6.1 Converse transfer to a larger Gaussian class

The benchmark also supplies lower bounds for a larger class specified through local density and
conditional-mean conditions. To express this implication precisely, the following definition fixes
the larger class, its target, and its decision criteria immediately before the embedding result.

Proposition 1. [prop:published-class-converse-transfer| (Gaussian class converse trans-
fer) For o € [0,1], let G(o) consist of probability laws Q on R x {0,1}? x R, with coordinates
(Z,VO, V1 E), a score density a, and conditional-mean versions

va(2) =Eg[V? | Z=2], de{0,1}.
Define the assignment, observed outcome, and observed score by
A=1{Z>0}, B=AV'4+(1-AV°  R=Z+40FE.
Membership requires the following conditions:

e (Local density.) There exists r > 0 such that a is continuous on (—r,r) and a(z) > 0
for every z € (—r,r).

e (Conditional means.) Fach vy is a conditional-mean version continuous on an open
neighborhood of zero, with 0 < v4(0) < 1.

e (Gaussian error.) E ~ N(0,1).
o (Joint independence.) E | (Z,B).
The target and randomized experiment are

9(Q) = v1(0) —w(0),  (Qo (R, A, B) )" @ Unif[0,1].
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Let Rg(n,o) denote the infimum, over measurable estimates based on this experiment, of

sup Eq[|T —9(Q)|].
Qeg(o)

Let Lg(n, o) denote the infimum of

sup Eqlv — /]
Qeg(a)
over measurable connected closed intervals [¢,v] C [—1,1] based on the same experiment and
satisfying

Qi QUIQ) € (L]} 2 0

These expectations and coverage probabilities include the independent uniform procedure seed.
Fiz € (0,1]. For every o € [0,1] and every P € Mg(o), the law P, equipped with the
density a = f(P,-) and versions vq = puq(P,-), belongs to G(o). This embedding preserves the
target,
NQ) = 0(P) = 111(P,0) — po(P,0),
the observed law,
Q © (R, A, B)il = P0b57

and, for every integer n > 0, the entire randomized experiment,
(Qo (R, A,B)™H)*" @ Unif[0,1] = Pp,,.
There exists ¢ > 0, depending on (3, such that for every integer n > 2 and every o € [0,1],
crg(n,o) < Rg(n,0) < Rg(n,o), crg(n,o) < Lg(n,o) < Lg(n, o),

where rg(n, o) is the benchmark frontier rate, and Rg(n,o) and Lg(n,o) are the corresponding
minimaz absolute risk and minimax expected length under uniform 0.9 coverage on Mg(o).

For every o € (0,1] and every Q@ € G(o), the locally defined binary-response Pei-Shen
conditions hold: the standardized error is independent jointly of the latent score and observed
outcome (Assumption 1Y), the score density is strictly positive on an open neighborhood of zero
(Assumption 2C), and the scaled error satisfies

oE ~ N(0,0%)
(Assumption 7).

The intuition behind Proposition 1 is inclusion of statistical decision problems with exactly
the same target and data distribution on the embedded benchmark. Any estimator evaluated
over the larger class faces every benchmark law. Likewise, an interval honest over the larger
class satisfies the benchmark coverage requirement. Preserving the independent procedure seed
extends both comparisons to randomized procedures. The benchmark lower bounds therefore
remain necessary precision bounds for the larger class.

The local positivity and continuity requirements in the larger Gaussian class of Proposition 1
give the cutoff contrast a well-defined meaning, while joint independence specifies a common
Gaussian contamination mechanism for the latent score and observed outcome. For positive
noise scales, that proposition connects these restrictions to Assumptions 1Y, 2C, and 7 of Pei
and Shen [2017]. The resulting interpretation is an embedding-based converse for the larger
Gaussian class. Matching attainment and finite-sample honesty have the exact benchmark in
Definition 4 as their domain, as established by Theorems 1 and 2.
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6.2 A prospective eligibility-effect benchmark

Following the Medicaid/CHIP setting in Dong [2018, Chapter 2, Section 2.6], the proposed
eligibility application would be organized around an eligibility cutoff. The proposed design
would link administrative eligibility assignment to a contaminated score and a prespecified binary
outcome. The score would be oriented so that eligibility corresponds to its nonnegative latent
side. Potential outcomes would be indexed by eligibility assignment, giving the cutoff contrast
the interpretation of an eligibility effect on the chosen outcome.

Applying the benchmark would require an administrative record that identifies the latent
cutoff side, together with externally justified Gaussian calibration of the score error and its
known scale. The proposed error mechanism would satisfy joint independence from the latent
score and both potential outcomes. A prespecified population would have a known bounded
latent range, normalized to [—1,1] with the cutoff at zero, and observations would follow the
independent sampling experiment in Definition 4.

The remaining proposed design conditions are substantive global restrictions: a continu-
ous latent density between 1/4 and 3/4 throughout the normalized interval, continuous bi-
nary potential-outcome means between the same bounds, and full-interval Holder seminorms at
most two for a specified exponent in (0,1]. These are the restrictions in Assumptions 3 to 5.
Under these maintained conditions, Theorem 1 supplies an observable interval with uniform
finite-sample coverage, and Theorem 2 characterizes its attainable precision. The application
thus provides a prospective design benchmark conditional on administrative linkage, calibration,
support, and global regularity.

6.3 Limitations and future work

The analysis treats the Gaussian error distribution and its scale as known. Estimated cali-
bration would introduce uncertainty into both the inverse-heat weights and the public interval
radius. Extending the coverage guarantee to that setting requires an experiment that includes
the calibration data and conditions controlling its estimation error.

Smoothness is also a public input. Adaptation to an unknown exponent would require
procedures and coverage arguments that account for selection across smoothness classes. Em-
pirical assessment of benchmark membership presents a separate challenge: the support, density
bounds, and global potential-outcome mean restrictions concern latent quantities. Administra-
tive and validation data could inform their plausibility, but the prospective eligibility design
remains conditional on these maintained restrictions.

Additional outcome models would broaden the application beyond binary responses. Such
extensions require suitable outcome-tail or moment conditions and corresponding changes to
the finite-sample second-moment bounds. The present results establish estimation and honest
inference for the binary-outcome benchmark.

Finally, the focused comparison in Section 2 separates three antecedents: boundary kernels
estimate a truncated latent density, deconvolution regression uses a numerator—denominator
ratio at fixed error law, and convolution linear-functional theory gives quadratic-risk bounds
for individual functionals. None of these cited results supplies the joint criterion used here: a
recorded-arm endpoint contrast with absolute-risk and honest-length guarantees uniform over
the benchmark noise scales. The comparison with Zhang and Karunamuni [2009] is qualitative,
covering the boundary-density target, error classes, and pointwise mean squared error criterion
described in the available primary-source material. The operational size of the explicit finite-
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sample certificate at applied sample sizes is likewise left for a separate calibrated numerical study;
the present paper establishes its validity and optimal order without reporting a design-specific
grid.

Appendices

A Polynomial construction and the finite-sample certificate

The achievability argument for Theorem 1 combines endpoint concentration, control of polyno-
mial derivatives, and exact Gaussian second moments. These ingredients connect the observable
correction in Definition 8 to the stabilized ratios and public intervals in Algorithm 1 and Defi-
nition 10. We present the auxiliary results in that mathematical order.

A.1 Hermite polynomials and Gaussian averaging

The Gaussian identities use the probabilists’ Hermite polynomials. We fix their normalization
before stating the orthogonality result.

This normalization determines the factorial weights in Gaussian polynomial second moments.
The relevant classical identity is the following.

Theorem 3. [lem:classical-hermite-facts] (Gaussian Hermite orthogonality) Let H; be
the probabilists’ Hermite polynomials, defined by

2
exp(zt —t°/2) = Z H](z)ﬁ
j=0
For a standard Gaussian variable Z and nonnegative integers j, k,
E[H;(Z)Hi(2)] = j1{j =k},  Ho=1.

Orthogonality separates the contributions of distinct polynomial orders under Gaussian av-
eraging. Consequently, a finite Hermite expansion has a second moment expressed as a sum
of squared coeflicients with factorial weights. This structure supplies the exact second-moment
identity in Lemma 3.

A.2 Positive endpoint concentration

The latent averaging step uses the endpoint polynomial weight in Definition 7. Its positivity and
concentration determine how accurately a weighted arm mean approximates the corresponding
cutoff mean. The following bounds quantify that concentration and its squared-integral cost.

Lemma 1. [lem:positive-endpoint| (Positive endpoint kernel bounds) Let 0 < 8 < 1, and
let K1, be the endpoint kernel defined in Definition 7. Define its bias moment by

1
Mpg = / 2P Ky () de.
0
There exists a constant C > 0, depending on B, such that for every integer L > 1,

1
Kp(x) >0 forallz €]0,1], / Kip(x)de =1,
0
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and

1
Mps <CL™%, / Kp(z)*dz < CL*.
0

Proof of Lemma 1. Fix 0 < § < 1, and put

0

Ceny - — Z

We first establish positivity, unit mass, and the square-integral estimate with constant cepy, and
then prove the moment estimate with a positive constant Cl,s. The common constant will be

C:= maX{Obia57 Cenv}-
Since L~2# and L? are nonnegative, enlarging either constant to C' preserves its respective bound.

1. Fix an integer L > 1. Define the polynomial quotient and its normalizer by

1—Tp(1—2x) _y

1
TE€R,  Coom.L ;:/ Fr(t)3 dt.
) "'U = 07 0

Indeed, T7,(1) = 1, so the numerator is divisible by x. The standard Chebyshev derivative
identity gives

T,(1) = L%  2zFp(z)=1-T(1—2x),  Fr(0)=T;(1) = L2

where the last equality also follows by differentiating the preceding polynomial identity at
Z€ero.

The normalization in Definition 6 implies, for 0 < x <1,
Tr,(1 — 2z) = cos(L arccos(1 — 2z)) < 1.

Thus Fr(z) > 0 on (0, 1], and continuity extends this inequality to zero. Consequently,
Fr(z)>0 (0<z<1), Cnorm,I, > 0.

Strict positivity of the integral follows from continuity, nonnegativity, and Fr,(0)* = L >
0. By Definition 7,

KL(x) = cr?olrrn,LFL(x)gv
and hence

1
Ki(z)>0 (0<a<l), K1 (2) do = Cpgp, 1 Crorm, 1 = 1.
O K
2. We next obtain a quantitative lower bound for the normalizer. For 0 < < 1, define
Qg 1= arcsin /.
Then -
0§¢x§§, sin o, = /.
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The polynomial identity above, the Chebyshev identity in Definition 6, and the double-
angle formula give

2sin? @, Fy (sin? ¢,) = 1 — cos(2Lg,) = 2sin?(Lg, ).

In particular,
2 Fy(z) = sin?(Lg,).

Define the endpoint-window width by

1
win, L 1612
For 0 < x < dwin,1,, we have
1
Lyz < 1

Using sinv > (2/m)v for 0 < v < /2 at v = p,, we obtain

2 1
— Ly, < Lsinyp, = Lyz < T
T

Thus 0 < Ly, < m/2, so the same sine inequality applies at Ly,. Together with sin ¢, <
Vg, it yields

2 2
—Lsinp, < —Ly,; <sin(Ly;).
T ™

Squaring and using zF,(z) = sin?(Le,), then dividing by = > 0, gives

Fr(z) > (2>2L2.

™

At x = 0, this inequality follows from Fp(0) = L? and 2/m < 1. Therefore it holds
throughout [0, dyin,z]. Since F} is nonnegative on [0, 1],

Owin, L
Cnorm,L Z / FL (t)g dt
0

6win,L 2 3
2/ ((2) L2> dt
0 T

1 64L° 4 4

T 16L2 A6 76
3. To obtain the uniform kernel bound, we use
|sin(Lyz)| < L|sin @z

This follows by induction on the nonnegative integer L. The zero case is immediate, and
the sine addition formula gives the induction step:

[sin((L + 1)gs)| < [sin(Lea)| | cos pa] + | cos(Lis)| | sin |
< [sin(L,)| + |sin 4|
< (L+1)|singpyl.

23



For 0 < z < 1, squaring this bound gives
zFy(z) = sin?(Ly,) < L?sin? ¢, = L%z,
so Fr(z) < L?. At zero, equality holds. Hence
Fr(z)’ < L° < coom, CnvL? (0w < 1),

where the second inequality is the normalizer lower bound multiplied by cenyL?. Dividing
by the positive normalizer proves

Kp(z) < cawl? (0<z<1).

. Multiplying the uniform bound by the nonnegative kernel and integrating gives

1 1
/ K (aL‘)2 dx < / cow 2K (z)dx
0 0

1
= cenvLQ/ Kp(x)de = Conv L2
0

. For the moment estimate, we also need a tail bound. For 0 < z < 1, the Chebyshev
identity gives
Tr(1 — 2z) = cos(L arccos(1 — 2z)) > —1.

Consequently,
20F(z) =1—-Tr(1 —22) <2, Fr(x) <z L

Cubing this inequality and using the normalizer lower bound yields

Fr(e)® <27 < coom, 1 Cony L1272,
Division by cnorm,z, > 0 proves

K (z) < oy L4273 (0<x<1).
. Define the splitting point by

6p == L72, 0<dr <1
On [0, §1], monotonicity of z”, nonnegativity of K, and the uniform kernel bound give
x'BKL(x) < 5€cenvL2.

Therefore,
6L 6L
/ PK; (x)dx < / 6€cenvL2 dx
0 0

= Cenv5§7

because 67 L% = 1.
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7. On [0z, 1], the tail bound gives
.T’BKL(J/‘) < cenv(s%:cﬁ_s.

Since 7, > 0 and 0 < 8 < 1, integration of this power yields

1 1
/ PK; (z)dx < cenV(S% / 223 dx
5L (SL

B—2
=c (527% !
envV], 2_5 .

Here 2 — 8 > 1 and 65_2 >0, so
1< (2-B)00 2

It follows that )
/ iL"BKL(x) de < cenV5%5§_2 = cen‘,éf.
or,

These identities also cover L = 1: then 07 = 1, and the integral over [dr, 1] is zero.

8. The function 2° K (z) is continuous on [0, 1], so its integral splits at §;,. Combining the
two bounds gives
or, 1
My g = / 2P Ky () dx +/ P K1 (z) dx
0 or
< 2Cenv(5€ = 2cenVLiQﬁ-

Thus we may take
Chias = 2€env > 0, C:= maX{CbiaS7 Cenv} > 0.

The moment and square-integral estimates then become
1
Mz <CL™5, / Kp(x)?dx < CL?.
0

Together with positivity and unit mass, these establish all the assertions for every integer
L>1.

O]

Positivity and unit integral make the latent weight a normalized averaging measure on the
reflected arm interval. Its Holder moment decreases at order L~28, giving the endpoint con-
struction spatial resolution of order L=2. The squared-integral bound records the corresponding
sampling cost before measurement-error correction.

The density and mean restrictions enter distinct parts of this averaging argument. The
density lower bound in Assumption 3 supplies the population denominator bound By 1,(P) >
1/4 in Theorem 1. The upper density bound controls the amount of mass multiplying the
polynomial weight. Variation of the potential-outcome mean around its cutoff value is controlled
by Assumption 5, with My, g3 measuring the resulting endpoint approximation error. Thus the
approximation term is governed by potential-mean smoothness, while the density bounds control
normalization and weighted mass.
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A.3 Derivative growth and inverse-heat second moments

Gaussian correction introduces derivatives of the endpoint polynomial. Their growth determines
how measurement error changes the second-moment cost. The required inequality applies to a
real polynomial p of bounded degree.

Lemma 2. [lem:factorial-derivatives] (Factorial polynomial derivative bound) Let m, j
be nonnegative integers with 1 < 7 < m, and let p be a real polynomial of degree at most m.
Writing p) for its j-th ordinary derivative, we have

1/2

(/ l(p@(x)fdx) < e D2 (/ ey )

Proof of Lemma 2. 1. We first treat j = 1, recording identities that will also be used for
higher derivatives. Define, for every k£ > 0,

1/2

1 1
Ry(x) = PkLeg(2:c—1), wi = 2k+1, ck = wk/ p(z)Ri(z) dz, & = / p(z)? da.
0 0

Changing variables in Theorem 4 gives

1 )V, k=1,
/ORk(x)Rl(x)dx_{Q )

The polynomials (—1)”“}'{167 0 < k < m, have respective degrees 0, ..., m, so they span the
polynomials of degree at most m. The same is therefore true of the Rj. Integrating a basis
expansion against Ry identifies its coefficient as c¢;. Consequently,

m m 2
k
£ >0
SSame, &=
k=0 k=0
The second identity follows by expanding the square and applying orthogonality.

2. Differentiating the expansion and applying weighted Cauchy—Schwarz yields, for every real
x?

(@)=Y aRi(x), p@)?< (Z ) (Zka’ ) =&Y wpRj(z)?
k=0 k=0

k=0

To integrate this bound, first observe that
k-1
dwi=k (k>0
i=0

this follows by induction, since adding wy = 2k + 1 changes k2 to (k + 1)2. Define the
parity-restricted sums
Y wio (k=0).

0<i<k
k—i odd
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The parity classes alternate when k increases, and the new index ¢ = k belongs to the sum
for £+ 1. Thus

mo =0, 7rk+1—|—7rk:(k+1)2, 27Tk:k‘(/€+1),

where the last identity follows by induction from the preceding recurrence.

For k > 1, Lemma 4 supplies the derivative expansion. Orthogonality then gives

1

/ Ri(x)*dr =4 Z wi = 2k(k+1).
0 0<i<k

k—i odd

For k = 0, the same identity holds because Ro(z) = 1 and R{(xz) = 0. Integrating the
pointwise bound therefore gives

1 m
/ P (x)*dr < Eprk 2k(k +1).
0 k=0

Since 0 < k < m implies k(k + 1) < (m + 1),

D wp2k(k+1) <2(m+1)° wp =2(m+ 1)* <4(m + )%
k=0 k=0

It follows that

/Ip'(x)2 dr < 4(m+ 1)1, < 16(m + 1)*E, = (4(m + 1)2\/570)2
0

Taking nonnegative square roots proves the required inequality when j = 1.

. Now suppose j # 1. Since j > 1, this means j > 2. Define the nonnegative constant

4 (m+1)%
Am,j - ( j| ) :
On the index set 0,...,m, define the differentiation matrix

) {2% k<1landl—Fkis odd,
m)kl —

0, otherwise.

Its powers are defined by
(o) = {1’ =l (D = Em (o kim)a (r > 0).
0, k#I, s

Also define the derivative coeflicients, for » > 0 and 0 < k < m, by

m

eyl = > Grmer

=0
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The derivative expansion in Lemma 4, together with R, = 0, gives

m

Ri(z) = Z(Jm)szk(w) (0<1<m).

k=0
Differentiating finite sums applies this coefficient matrix once; induction on r therefore
gives

m
P () = Z ch]Rk(x).
k=0
Orthogonality now identifies both square integrals:

[ Ry
p(x)”de = = pI(z)* dx = .
0 kowk 0 =0 “K

. We next bound the entries of the matrix powers. The prefix estimate needed below is

(r+1) Zwl T < (BB (k,r >0).

To establish it, use the elementary inequality

EH 4 (r+1)¢ <€+ (6,¢>0, r>0).

For r = 0 this is equality. Its inductive step follows from

P+ (r+ 2 < (€M + (r+1)CE)(E+ O S €+,

because the difference in the first inequality is (r + 1)¢2¢" > 0. For fixed 7, the prefix
estimate follows by induction on k. The empty sum at & = 0 is zero, and the inductive

step is
k

(r+ 1)) wi(®)" < (E) 4 (r 4+ 1)(2k + 1)(K?)
=0
< (K2 +2k+1)"" = ((k+1)%)

Here, as usual, the zeroth power is 1, including at zero.

. Every entry of every matrix power is nonnegative, by its defining recurrence. We claim

that ( 2) .
2" w (12)—
o< (J < ——F
< Uk < -1
For r = 1, this follows directly from 0 < (J)r < 2wg. Suppose the bound holds for r.
Entries (J;;,);; vanish unless i < [, and are bounded by 2w;. The recurrence and the prefix
estimate therefore give

(r>1, 0<k,l<m).

2ka2( )r 1
ny < SO 2,
(o ki Zz; - 1)

2r+1wk -1
TR

(r—1)! par
- 2r+1wk(l2)r _ 2T+1wk(12)'r

r(r—1)! 7! '

wi(iQ)T_l
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This also covers | = 0, for which the sum is empty. Define

27 (m + 1)2(J'*1) -
G-t -

Since 0 <1 < m, the entry estimate implies

Ly =

0 < (¥)k < Do jwi, ((Jfﬁ)sz < F,%mw;%-

. Weighted Cauchy—Schwarz transfers this entry bound to the coefficients. For every 0 <
k <m,

Dividing by the positive weight wy, summing over k, and using the total-weight identity

gives
; 2
. (CLJ])Q 2 - - o 2 4 -
> o<y kzowk ZE =T7,;(m+1)*> L.

k=0 =0

. For every integer r > 0, induction gives r < 2": the base case is immediate, and
r+1<2n 41 <2t
Using j! = j(j — 1)! and 47 = 2727, we obtain
J i 97 49
2 72 <Y

G-nt gt T

Consequently,
2J

(=1
Both sides are nonnegative, so squaring and substituting into the coefficient estimate yields

m Jl\2 m. 9
(Ck ) 2 Ck

E < A2 E -

= Yk " =0 “k

. Finally, the two square-integral identities give

1 2
| @2 e < a2, = (Mg VE)

Since &, > 0 and A,, ; > 0, taking nonnegative square roots proves

The argument includes £, = 0 and the endpoint order j = m.
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The factorial dependence on j, the derivative order, controls the accumulation of high-order
terms in the inverse-heat second moment. Together with the squared-integral bound in Lemma 1,
it gives a degree-dependent bound for every derivative contributing to the correction.

The inverse-heat polynomial has both an exact conditional expectation and an exact condi-
tional second moment. These identities apply at every real latent-score argument and throughout
the declared noise range.

Lemma 3. [lem:exact-covariance| (Exact Gaussian moment identities) There exists an ab-
solute constant C > 0 such that, for every integer L > 1 and every o € [0,1], the following
holds. Let K1, and Qr., be defined by Definitions 7 and 8, and set

320 M)
mp=3L-1), Vi(o)=35> — [ [K (@) de
4= 3t Jo
For a standard Gaussian random variable €, at every x € R,
E[Qr o (x + 0e)] = Kr(x), E[Qw(m + 05)2] = Z

Moreover,

2714\j
<CL2Z CJL

Proof of Lemma 3. 1. We first establish the variance bound and choose its constant. Apply-
ing Lemma 1 with 8 =1, choose an absolute constant Cy,q > 0 such that

1
/ Kp(z)?de < CengL? (L >1).
0

Define
C = max{Cepq, 1296}.

Then C > 0. Fix L > 1 and o € [0,1]. We have
1
mr+1=3L—2<3L, / Kp(z)*dr < CL?.
0

The numerator 1 — 77, (1 — 2x) has degree at most L; its polynomial quotient by 2z has
degree at most L—1. Cubing and multiplying by the normalization constant in Definition 7
therefore gives

degKL < 3(L — 1) =my,.

For 1 < j < myp, squaring the nonnegative sides of Lemma 2, applied to K, gives

T i(m 4 1
/0 [Kg)(x)]2d:c§ 16((;;1)/0 Ki(z)*dz.

For j = 0, this inequality is an equality. Thus it holds throughout 0 < j < my, including
when L = 1. Moreover,

167(my + 1) = (16(m + 1)*)? < (1206L*)7 < (CL*Y.
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Consequently, for each such j,

o2 o2 167 45072
[K(J)( )] dr < 716 (mp, ‘|‘ 2) CL
Fi J! ("
2745
< oplCor Ly

(41)?
Every summand on the left is nonnegative. Summing and using 3/4 < 1 proves

<k g2 1 () CO'2L4)
— Ky dx < CL? —_
—~ i Jo K @) ;) (1)

VL(U) <

. Suppose first that ¢ = 0. In Definition 8, the term k& = 0 equals K, and every term with
k > 0 vanishes. Hence

Qro(w) = Kr(w).

Since my > 0, the derivative sum contains its zeroth term. With the usual convention
0% = 1, its remaining terms vanish:

X 0% K ()2

j' = KL(a:)2.

Jj=0
The two Gaussian expectations are therefore

E[QLo(z + 0e)] = K (), E[Qro(x + 0)?] = K1(2)?,

as required.

. Assume now that o # 0, and fix x € R. For a nonnegative integer mcy, a real number
Oheat, and a real polynomial p, define the polynomial operator

meut/QJ

_0.2 9 k
D)) = 3 Tl 20 )
k=0 '

Thus Definition 8 gives
QL,U = TmL,UKL'

Define the affine polynomial and its monomial coefficients by
paii(2) = Kp(z + 02) anﬁjzj (z €R).

Its degree is at most mp, by the degree bound established above.

Repeated differentiation of the affine substitution gives, for every nonnegative integer j,

pgjfg( ) = ajKéj)(:v +o0z).
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Substituting this identity into the definition of the operator yields

(/2] "
~1/2
(Trpapat)(z) = ) (k/,) oK (2 + 02)

k=0
= (Tmy.oKL)(x + 02).

Differentiation distributes over finite sums and commutes with scalar multiplication. Ap-
plying this to the monomial decomposition of p,g, we obtain

mr

Qro(r+02) =) catrj (T, 1(2)))(2).

j=0
Here the operator acts on the polynomial z — 27 before evaluation.

. We identify the transformed monomials with the probabilists’ Hermite polynomials H; of
Theorem 3. For 0 < j < mp, all derivatives of 27 of order greater than j vanish. Enlarging
the cutoff from j to my therefore adds zero terms, and

i/ k .
. 4 ~1/2 ! .
T = Tia() = Y P = oo
k=0 ’ ’

To compare coefficients, define the odd double factorial by
k
(2k —1)! H2k;’—1 (k> 0),

where the empty product equals 1, so that (—1)!! = 1. Separating the even and odd factors
of (2k)! gives
(2k)! = 2K (2 — 1)1,

Expanding the generating function in Theorem 3 coefficientwise gives, for nonnegative
integers 4, j,

. ~D)F@) k-1, j=i+2k, k>0
coefficient of 2" in H;(z) = (=1) (l)( M ] Z.+ L
0, i>jorj—1iis odd.

Indeed, the coefficient of 2t"*2¥ in exp(zt)exp(—t2/2) is (—1/2)*/(i'k!); multiplying by
(i 4+ 2k)! and using the factorial identity above gives the displayed coefficient.
When j =1 + 2k, this coefficient equals
j (=1/2)* !
—1)* 2k — D!l = ———=,
V(= S

This is exactly the coefficient of 2* in 7;1(27). For i > j, or for j —i odd, both coefficients
are zero. Thus ‘
Tmp1(2)) = Hj(2) (0 <j <mp).
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Finally, finite Taylor expansion followed by scaling gives

mr i i)
Kip(z+o02)= Z U]ﬁ(w)

j=0

o K (z)

J _
Z7 Caff,j = -
J!

Substituting these coefficients and the transformed monomials into the preceding decom-
position proves the finite identity

QL O‘jK(j) T
Qro(z+o02) :ZJL‘()

=0

Hj(z) (z € R).

. By Theorem 3, Hy = 1, and orthogonality with this constant polynomial gives

L j=0,

E[H;(e)] = E[Hj(e)Ho(e)] = {0 j>1.

The Hermite polynomials are square integrable under the Gaussian law, so expectations
pass through the finite sum. Its zeroth term is present because my, + 1 > 0. Hence

E[QL.o(z + 0€)] = cafo = K1 (7).

. Expanding the square of the same finite sum and applying Theorem 3 gives

mp mrp

E[Qw(m + 05)2] = Z Z Caff,jcaff,kE[Hj(g)Hk(&T)]

=0 k=0
my,

_ 2 .

= cingd!
=0

ok oMK ()
i

J=0

The products are integrable by square integrability and the Cauchy—Schwarz inequality,
which justifies the finite expansion under expectation. The last equality uses j! > 0 for
every j > 0. Together with the zero-noise case and the variance bound, this proves the
result with the chosen absolute constant C'.

O

The first identity identifies the latent endpoint average targeted by the observable correction.

The second accounts for the full Gaussian distribution of the proxy, including its tails at positive
noise scales. The cubic factorial in the final bound combines the factorial derivative control with
the Gaussian second-moment weights.

Under Assumptions 1 and 2, these identities apply conditionally on the latent score and

potential outcomes, using the reflection convention in Definition 9. The density upper bound
makes V(o) a common second-moment bound for the arm summands. Binary outcomes also
place the outcome-marked summands under that bound. Accordingly, the sampling term in
Theorem 1 accounts for both empirical averages over the entire observed experiment.
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A.4 The finite-sample certificate

The auxiliary results supply the endpoint approximation and sampling controls used by The-
orem 1. The construction in Algorithm 1 addresses the remaining issue of turning empirical
marked and unmarked averages into arm estimates. Its population denominator is bounded be-
low by 1/4, while the empirical denominator is floored at 1/8. The floor therefore lies below the
guaranteed population mass and keeps the ratio defined for every observed sample. Projection
onto [1/4,3/4] aligns each arm estimate with the maintained mean range in Assumption 4.

For every fixed positive index, Theorem 1 bounds expected absolute effect-estimation error
by

12My, g + 28 L@.
n
The public radius in Definition 10 uses the same approximation term and the larger sampling
term 28./40V7(o)/n, delivering coverage of at least 9/10. The certificate thus translates pos-
itive latent averaging and exact observable second moments into finite-sample estimation and
inference guarantees under the benchmark restrictions.

Interval geometry and measurability are also part of the declared decision problem. The
projected arm estimates place the estimated contrast in [—1/2,1/2]. Hence the intersection
defining Iy in Definition 10 is a nonempty connected closed interval. The target belongs to
the same contrast range under Assumption 4, so intersection with [—1, 1] preserves its coverage.
Finite polynomial averages, the denominator floor, projection, and the interval endpoints are
measurable functions of the observed sample. Their outputs are constant in the independent
procedure seed, placing them within the randomized experiment of Definition 5.

Finally, Algorithm 2 compares radii over a finite public candidate set and resolves ties by
choosing the smallest index. For fixed public inputs, the selected index is fixed across samples; its
coverage is therefore the coverage of its selected candidate. The index-zero values in Definition 10
provide an estimate of zero and the interval [—1/2,1/2], which contains every admissible target.
This fallback supplies coverage one, absolute error at most 1/2, and interval length one.

Including index zero ensures Eg(n,o) < 1/2. For a selected positive index, the candidate
risk bound is bounded by its public radius, and interval length is bounded by twice that radius.
These guarantees, together with the fallback, are the selected risk and expected-length bounds
in Theorem 1. The selected interval consequently belongs to the uniformly honest class in
Definition 5, with precision controlled by a deterministic certificate over the full benchmark.

B Lower bounds for the observed experiment

The lower-bound witnesses combine full-interval regularity with separation of the cutoff treat-
ment contrast. Their statistical comparison concerns the complete observed triple: the noisy
score, recorded assignment, and binary outcome. The construction proceeds from polynomial
cancellation to observed-law proximity and then to lower bounds for estimation risk and honest
expected interval length.

B.1 Polynomial cancellation and legal alternatives

We first fix the polynomial normalization used throughout the construction. The normalized
Legendre polynomials PjLeg and their shifts to the unit interval are defined as follows.
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The normalized Legendre polynomials PjLeg supply orthogonality, endpoint values, and uni-
form bounds on the reference interval. The following identities collect these properties.

Theorem 4. [lem:classical-legendre-facts| (Classical Legendre polynomial identities) For
the normalized Legendre polynomials PJLeg, every pair of nonnegative integers j, k satisfies

1 2 =k
[ pEopiega= e I8
-1 07 j?ék

For every nonnegative integer j, reflection symmetry holds for every t € R:

PEE(—t) = (~1) PF5(1).

The same polynomial satisfies

|PjLeg(t)| <1 foreveryte[-1,1], P]-Leg(—l) = (—1).

Orthogonality controls the integrated squared size of a polynomial block, while the end-
point identities align its components at the cutoff. The uniform bound controls its amplitude
throughout the interval. Together, these properties support a perturbation with a prescribed
cutoff value and small integrated squared mass.

Full-interval smoothness also requires control of derivatives after shifting the polynomials to
the unit interval. The relevant bound retains the quadratic dependence on polynomial degree.

Lemma 4. [lem:shifted-legendre-derivative] (Shifted Legendre derivative bounds) Let

P,?eg denote the degree-k Legendre polynomial normalized by Pk{“eg(l) =1, and define

Ry(t) = P2t —1), keN, teR.
For every integer j > 1,

Rit)=2 Y (2k+1)Rp(t)  forallt€R,

0<k<j

j—k odd
and

[Ri(t)] <j(5+1) for all t € [0,1].
Proof of Lemma 4. Fix j > 1. We first establish the derivative expansion, then bound it on the
unit interval.
1. By the change of variables from [0, 1] to [—1, 1], the orthogonality in Theorem 4 gives, for

all nonnegative integers k, £,

1
1 1 [ =/
/ Ri(t)Ry(t) dt = L / PRt Py (t) dt = { 2k + 1 ’
0 2J) 0, )

Each polynomial (—1)* Ry has degree k and nonzero leading coefficient. Consequently,

spang{(—1)* Ry, : 0 < k < j} = {p € R[t] : degp < j},
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where the set on the right includes the zero polynomial. Orthogonality and linearity
therefore imply

1
/ p(t)R;(t)dt =0 for every real polynomial p of degree below j.
0
Indeed, this integral vanishes on each spanning polynomial (—1)kRk, and hence on their
linear combinations.
. The same spanning argument gives the expansion
Jj—1 1
= Z(2k; +1) (/ p(z) Ry () dl‘) Ry(t), t e R,
0

k=0

for every real polynomial p of degree below j, including zero. To verify it on a spanning
polynomial, take p = (—1)*Ry, where 0 < ¢ < j. The right-hand side becomes

7j—1

1
>k 10" ([ Reo)Rulo) o) Rule) = 1/ Relt) = pl0).

k=0

Both sides are linear in p, so the identity extends to the entire span.

. Polynomial differentiation gives
degR; <j (j>1), Ry = 0.
Applying the preceding expansion to R;- yields

]Zl o + 1) ( / R () Ry () dx) Re(t).

k=0

For 0 < k < j, the polynomial R has degree below j, or is zero when k = 0. Thus the
orthogonality established above supplies

1
/0 Ry (z)Rj(z) dz = 0.

Integration by parts now gives

1 1
| @R de = R, (0) = RUOR,0) = [ BB (@) de
The endpoint identity and reflection symmetry in Theorem 4 imply, for every k& > 0,
Le Le Le
Ry(0) = P®(=1) = (=1)F,  Re(1) = B8(1) = (-1)*F*(-1) = 1.
Since j = (j — k) + k, the endpoint product satisfies

(~DH(1P = (-1 H (1) = -1y,
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Consequently,

/1 Rj(z)Ry(z)de =1— (—1)7 7" =

2, j—kodd,
0

0, j—k even.

Substituting these coefficients into the expansion proves, for every real ¢,

Ri(t)=2 Y (2k+1)Ry(t).
0<k<j
j—k odd

. Fix t € [0,1]. Then 2t — 1 € [—1, 1], so the unit bound in Theorem 4 gives
[Re(t)] = P82t —1)| <1 (k>0).
Using the expansion, the triangle inequality, and 2k + 1 > 0, we obtain
IRyt <2 Y 1(2k+1)Ri(t)]

0<k<j
j—k odd

=2 Z (2k + 1)| Ry, (2)|
0<k<j
j—k odd

<2 ) (2k+1).
0<k<j
j—k odd

. To evaluate the last sum, define, for every integer ¢ > 0,

wer= Y (2k+1).
0<k</t
{—k odd
First,
/—1
d@k+1) =0 (£>0).
k=0

This follows by induction: the empty sum at £ = 0 is zero, and the induction step is

4
D @k+1)=£+20+1) = (£ +1)%
k=0
For each k < ¢, the integers ¢ — k and £ + 1 — k have opposite parity. The additional term
k = ¢ belongs to wyy1. Hence

/—1
wear twp =Y (2k+ 1)+ (20+1) = (L +1),
k=0

We now prove 2wy, = (¢ 4+ 1) by induction. The base case follows from wy = 0; if the
identity holds at ¢, then

Qw1 =200+ 1)% —2wp =200 + 1) —L(L+1) = (L + 1) (£ + 2).
In particular, 2w; = j(j + 1). Substitution into the preceding bound proves
IRt <j(G+1)  (te[0,1]).
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The derivative estimate in Lemma 4 determines the spatial scale of the witness. We now
define the polynomial block and its normalization together with its extension to the latent-score
interval. Let m be the polynomial order, with m > 2, and let b be the support width, with
0<b< 1.

Definition 12. [def:legal-extension| (Cancellation block and full-interval extension v ,y,)
For an integer m > 2, define the block normalizer, cancellation polynomial, and fired amplitude
by

2m

1—t ) 1
_ 2 2 _ . Leg o
For 0 < b <1, the full-interval extension is
17 _1 S x < O,
Upm(x) = § gm(z/b), 0<z <b,
0, b<ax<1.

The block normalizer N,,, cancellation polynomial g,,, and fixed amplitude constant s in
Definition 12 specify the perturbation on the unit interval. The extension vj,, in the same
definition specifies the treated potential-outcome mean on both sides of the cutoff. Its constant
continuation to the left and zero continuation beyond the support allow full-interval regularity
to be assessed under the benchmark conditions in Definition 4. The statistical witnesses embed
this profile in uniform-score laws with Bernoulli potential outcomes.

Definition 13. [def:alternatives| (Alternative laws Pbim) The latent laws Pbim are specified
by:

e (Latent score.)
X ~ Uniform[—1,1].

e (Potential outcomes.) Conditional on X = x, the binary potential outcomes Y° and
Y are independent, with

1
Y% | X = 2 ~ Bernoulli(1/2), Y[ X=2~ Bernoulli(2 + /ﬁ(b/mQ)ﬁvbm(:L‘)) .

o (Measurement error.) The standardized measurement error e is independent of
(X, YO YY), with
e~ N(0,1).

The induced observed law uses the benchmark observation map
W=X+0es, D=1{X>0}, Y=(1-DY"’+DY.

The alternative pair ijcm in Definition 13 varies the treated conditional mean while retaining
the same latent-score distribution, untreated mean, and independent Gaussian error. The next
result establishes both membership in the benchmark class and separation of the causal target.

38



Lemma 5. [lem:legal-cancellation] (Legal cancellation and separation) Let o € R, and
suppose that:

e (Smoothness.) 0 < 3 < 1.
e (Support width.) 0 <b < 1.
e (Polynomial order.) m € N and m > 2.
For the normalizer N,,, cancellation polynomial g,,, amplitude K, and extension vy, defined in

Definition 12,

1
o) =1,  gn(1)=0,  sup |gm(®)| <1, LA gunl(t)? dt <

1
t€[0,1] Ny’

and, for every integer k with 0 < k <m — 2,

1
/ t* g (t) dt = 0.
0

Moreover,

sup | (1) < Tm?.
te[0,1]

For the extension vy, in Definition 12, its full-interval Holder seminorm satisfies

[un(®)=tnl®l 7 (L)

m2

[Ubmlp = sup
o te[~1,1] |z —t|?
TF£t

The two latent alternatives Pi of Definition 13 both belong to Mg(c). Their cutoff causal con-
trasts, where O(P) is the treated conditional potential-outcome mean at zero minus the untreated
conditional potential-outcome mean at zero, satisfy

+ b g
O(Pyh,) = 0(Fy,,)| = 2 (m2> .

Proof of Lemma 5. 1. Define the shifted polynomials and the untapered normalized block by

2m
1 .
Ri(t) = Pyt =1), @)=+ > i+ D(-1VRs(1),  jEN, teR
m j=m

Thus gm(t) = (1 — )¢5 (t). Summing the odd weights gives

2m 2m m—1
S+ =32 +1) = S (2 +1) = @m+1)2 —m® = Ny = 3m> +4m+1 > 0.
j=m =0 =0

The endpoint identity in Theorem 4 therefore yields

2m
g (0) = J\;m Z(Zj +1)(=1)Y(=1) =1.

Consequently,



2. For t € [0, 1], the argument 2¢ — 1 lies in [—1, 1]. The unit bound in Theorem 4 gives

2m 2m 2m

D @i+ DR ()] < Y 25+ VIR <D (25 + 1) = N

Jj=m j=m j=m
Since N,, >0 and 0 <1 —1t <1, it follows that

B OI<L gm()] = (1= 8)lah ()] < 1.

3. Applying the substitution u = 2t — 1 to the orthogonality identity in Theorem 4 gives, for

JikeN,
1 2+ 171, j=k
| Riomay = BT
0 07 j#k

Expanding the square of the finite sum, the off-diagonal terms vanish and each diagonal
term contributes 25 + 1. Hence

2m  2m

1 1
[P de= 53 S @i+ ek D[RR &

M j=m k=m
1 & 1
= — 27 +1)= —.
j=m

All these integrands are polynomials, so finite sums and integrals may be interchanged.
Finally,

gn()? = (1= 1)?[gi' (O] < [gh' () (te[o,1]),

and integration proves .
1
/0 gm(t)? dt < o
4. Fix an integer k with 0 < k < m — 2, and define
or(t) =tF(1—1t), teR.
Its degree is at most k + 1. For every j € {m,...,2m},
degpr <k+1<m<j.

The reversed shifted polynomials (—1)*R;, 0 < i < j, have respective degrees i and nonzero
leading coefficients. Successively cancelling the leading term of a polynomial of degree
less than j therefore expresses it as a linear combination of these polynomials; the zero
polynomial is represented by zero coeflicients. In particular, there exist real coefficients
Ck,j,i» 0 <4 < 7, such that

|
—

or(t) =, crgi(—1)'Ri(t)  (t€R).

S
I
o
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The shifted orthogonality identity established above now gives

Using the defining finite sum for g,,, we conclude that
1 ) 1 2m !

thg () dt = — 25 4+ 1)(—1) YR (t) dt = 0.

| ot oy 1 7 [ om0

This includes m = 2, for which the permitted moment is & = 0.

. Differentiating the finite polynomial sum gives

(B2 (¢t

Z‘H

Z2j+1 JR'()

Every index in this sum satisfies j > m > 2, so Lemma 4 supplies

IRi(t) <j(i+1) < @2m)2m+1)  (te[0,1]).

Thus )
@Y (0] < 5 D @5+ DIR)(0)
2m
< NL (2 + 1)(2m)(2m + 1) = (2m)(2m + 1).

The product rule yields
Im(t) = —aB (8) + (1 = )(ah)' ().
Using the unit bound and 0 <1 —t¢ < 1, we obtain
lgh ()] < 14 (2m)(2m + 1) = 1 4 4m? + 2m < Tm?.
The final calibration follows from
Tm? — (1+4m*+2m) = Bm+1)(m—-1)>0  (m >2).
. Define the clamped, rescaled argument by
¢p() = max{0, min{1,x/b}}, z € R.

It belongs to [0, 1]. For x < 0 it equals zero, for 0 < x < b it equals x/b, and for x > b it
equals one. The endpoint identities and Definition 12 therefore give

Vom (%) = gm(cp(2)),  |opm(z)[ <1 (ze[=1,1]).
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Both minimum and maximum with a fixed real number are contractions. More explicitly,
for x,t € R,
ey(@) — ()] < | min{1,2/b} — min{1,t/b}]
|z — |

<o /b—t/b] = E=.

The mean value bound for the polynomial g,, on the convex interval [0, 1] gives
g (t1) = gm(t2)| < Tm?[t —ta|  (t1,t2 € [0,1)).

Combining these two inequalities proves the bound across all pieces of the extension:

7 2
[Vhn (@) = vp (O] < =l —t] (€ [1,2]).

For the Holder estimate, define

m2
b

Fix distinct z,t € [—1,1]. If Ap,,|z —t| < 1, then 0 < 8 < 1 implies

Apm = —— >0, AJ = (b/m?)~7.

Al = t] < (Apmlz — 1),
so the Lipschitz estimate gives

[Vb,m () — Vb (£)| < TAp |z — 2] < T(Ap |2 — t)P.
If Ap |z —t| > 1, then
1< (Momle —t)7, o (@) = 0o ()] < [0pm ()] + [05,m(1)] < 2.
Consequently, in this case as well,
[Vp 1 (2) — Vp ()] < 2 < T(Ap |z — t)”.

Since the factors are positive,

Myl — )% = A |z —t]°.
Dividing by |z — #|? and taking the supremum proves

[Ub,m]p < 7(b/m2)7ﬁ-

The same argument applies at 5 = 1.

. For the probability profiles in Definition 13, write

ps(z) = % + w(b/m®)Popm(z), € [-1,1].

The clamp representation makes vy ,,, and hence p4, continuous and Borel measurable on
this interval. Since m > 2 and 0 < b <1,

b
0<— <1, 0 < (b/m?)P <1.
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Together with the unit bound, this implies

1 1 1 1
2)8 < - < <-4 —.
2P o (@) S 1, 5= 105 <pa(e) €5+ 1o
In particular,
3
- < pi(‘r) S 17

so both profiles define valid Bernoulli probabilities.

The construction in Definition 13 uses an independent Gaussian factor. Its Gaussian
marginal and product structure give

e~ N(0,1), e L (X, Y0 v,

as required by Assumptions 1 and 2. The uniform score and binary Bernoulli outcomes
give the latent support in Definition 4. Moreover,

+ 1 v
fBmr) =5 (e[-11]), /_1 f(PE, o) do = 1.

This density is continuous on the latent interval and satisfies Assumption 3. The condi-
tional Bernoulli means are

1

+ +

po(Fpons ) =5, (B, ) = px(2),
which are continuous and satisfy Assumption 4.

For distinct z,t € [—1, 1], the preceding Holder estimate gives

p4(2) — P2 ()] = AB/M2)P |ty (@) — vy (1)
< Th(b/m?) (bfm?) |z —
= Lot <2 —tff,

100

where

(b/m®) (ofm?) = 1

because b/m? > 0. When = = t, the same inequality follows from the zero difference. The
untreated mean is constant, so

7

0(Pn: Vs =0, (P < 155 < 2

Thus Assumption 5 holds, completing all conditions of Definition 4 for each sign and every
occR:
ijf € Mg(o).

. At the cutoff,
Upm(0) = gm(0) = 1.

Evaluating the conditional means therefore gives

(P = (P, 0) — po( P, 0) = £r(b/m?)P.
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Since (b/m?)? > 0, subtraction and the absolute value yield
0P}, = 0Py, | = [26(0/m™)°| = 2n(b/m?)".

O]

The endpoint value and moment cancellations in Lemma 5 serve distinct purposes. The for-
mer preserves a cutoff contrast of the stated size; the latter supplies cancellation under Gaussian
convolution. The derivative and extension bounds tie the perturbation amplitude to full-interval
Holder regularity. Thus the witnesses belong to the exact benchmark class in Definition 4, with
effective endpoint scale b/m?.

B.2 Full observed-law comparison and decision transfer

The likelihood comparison uses the treated-score convolution and its signed perturbation. We
define these quantities together with the probability-distance conventions before stating the
observed-law bound.

The reference convolution g, and signed convolution uy,,, », defined in Lemma 6, describe the
treated outcome cells across all real proxy values. The support-to-noise scalar A\, indexes the
factorial tail in the comparison. Probability distances are taken between complete laws under
the following conventions.

The extended divergence x?, defined in Lemma 6, provides a likelihood-based measure of
observed-law proximity. The next bound incorporates assignment and both outcome marks in
that comparison.

Lemma 6. [lem:full-marked-likelihood| (Full marked likelihood bound) Consider the al-
ternative laws Pbim of Definition 13, with the cancellation polynomial g, of Lemma 5, under the
following parameter conditions:

e (Smoothness.) 0 < 3 < 1.

o (Support.) 0 <b<1.

e (Order.) m is an integer with m > 2.
e (Noise.) 0 <o <1.

Set

1 b?
K= 1000 m=(2m+ 1) —m?=, Ab.o 12

and define the likelihood-comparison quantities by

Pexp(—(w - 2)2/(20%)) exp(—(w — z)%/(20%))
ww) = [ TR Varo

Here x? denotes the extended chi-squared divergence: for probability laws, it is the integral of the
squared Radon—Nikodym derivative minus one when the first law is absolutely continuous with
respect to the second, and 400 otherwise.

b
dz, Up,m,o (W) :/ gm(z/b) dzx.
0
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The full observed laws satisfy

X2 ((P[:_m)obs; (ijm)obs)
28 2
< 162 <b2> / Ubmio ()"
m R Go(w)

b\ b 2O\ S A
2 ’Cr
= 10 <mz> Nmexp<2402> 2

j=m—1

Moreover,
(Plj,rm)ObS < (ijm)ob&

The squared likelihood-ratio deviation

2
d(Pb—t_m)obs 1
d(PbTm)obs
is integrable under (P, )obs, the function w Up im0 (0)%/qo(w) is Lebesgue integrable, and the

displayed factorial series converges. The divergence compares the full observed triples, including
both binary outcome cells and all real proxy values.

Proof of Lemma 6. 1. Define the perturbation amplitude and Gaussian density by

b \? exp(—t? /(20
Tlpert = K <m2> s 4,00-(75) = p(\/%(g )), t € R.

Since m>2,0<b<1,and 8 >0,

1=

0<i<1 0< iﬁ<1 0< <i<
m2 ~ m2) — Moert = 700 =

The polynomial bound in Lemma 5, obtained from the identities of Theorem 4, and the
extension in Definition 12 give

< , x€[-1,1].

e~ w

+ Tlpert Ub,m (:L') <

e~ =
N | —

[vp,m (2)] <1,

Consequently, the conditional mass of either value of Y'! under the positive alternative
is at most three times its conditional mass under the negative alternative. The score,
Y?, and error distributions in Definition 13 are common to the two laws. Integrating the
conditional mass comparison and then applying the observation map therefore gives

P+

b,m

< 3ijm’ (Pb_‘,—m)obs < 3(ijm)obs-
In particular,

(Pb—f_m)obs < (ijm)obs-
Define the likelihood ratio, up to almost-everywhere equality, by

d(Pb—t_m)obs
d(Pb_m)obs

)

LR(w, d,y) = (w,d,y),  (w,d,y) € R x{0,1}>.
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Domination implies

0 <LR<3, (LR-1)*<4 (P

. Jobs-almost everywhere.

Both observed laws are probability laws, so the squared likelihood-ratio deviation is inte-
grable. The extended divergence consequently has the finite integral representation

(P obs (Bppdone) = [(LR= 172 d(E, v
. The positivity of ¢, the bound b < 1, and Lemma 5 imply, for every w € R,

b
tp o (0)] < / gm(@/b)| 0o (w — ) da
g (w) > 0, 0

b
< /0 o(w — ) dz < gy (w).

Gaussian normalization and integration over the unit latent interval give

/Rqa(w)dw:/ol (/cha(wx)dw> dr = 1.

Up,m,o (w)Q
g0 (W)
which proves the asserted Lebesgue integrability.

To compute the full observed likelihood, let

d(P [f m)obs
d(Lebesgue measure ® counting measure on {0, 1}?)

Thus

0< < go(w),

p+(w,d,y) = (w,d,y).

Versions defined for every w € R and d,y € {0,1} are

1 [t
o) = 5 [ (5% 20— Vst (@) ol - ),

1 0
px(w.0.9) = [ alw—a)de

These formulas follow by conditioning on the uniform score and using the independent
Gaussian error and the conditional Bernoulli probabilities in Definition 13. Splitting the
first integral at b and using Definition 12 gives

1 b 1
| omt@reato =01 do = [ gntappyesto—)ds+ [ ods
0 0 b
= Up o (W).
This identity also covers b = 1, when the second integral is zero. Hence

Tlpert Wb, m,o (’LU)
2 9

4o (w) Tlpert Ubm,o (w)
T 2 ‘

p:l:(w,l,l) — qUElw) +

p+(w,1,0) =
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The untreated densities agree, and all four cell densities are positive. Therefore the likeli-
hood ratio has the version

1 —(w, 1 d=1
LR(w d”:{T(w’ W)/p-(w,1,1), 1=t

Integrating with the negative-law density and summing over the binary cells yields

X2 <(Pb+m)ob5a (P;m)obs>

/ Z er wa]-ay (walay))Q dw

Bt p—(w,1 ,y)

The untreated contributions vanish because their likelihood ratio is one.
. For every w € R,

QU(U)) QJ(w) npertub,m,a(w) > qg(w)
4 4 2 - 8

The two treated-cell differences are

[perttth,m.q (w)] <

P+(w7 17 1) - p*(wv 17 ]-) = npertub,m,a(w)7
P+ (wv 17 O) - p- (U), 17 0) = *npertub,m,a(w»

Thus their squared likelihood contributions satisfy

Z (p+(w,1,y) (w,l,y))

i p—(w,1 ,y)

(npertub m cr( )) + (npertub,m,a (w))2
o (W) /4 — NpertUb,m,o (W) /2 go(W)/4 + Npertip,m,o (W) /2
<9 ('r]pertub,m,a(w))2 160 2 ub,m,a(w)2

B 4o (w)/8 Mpert o (w)

The right-hand side is integrable by the preceding step, and the nonnegative left-hand side
is dominated by it. Integrating and using

Y G
npert:l{’ <mQ>

. Define the centered moments for every integer j > 0 by

proves the first inequality.

b
G = /0 gm (2 /D) (x — b/2)7 da.

The change of variable x = bt gives
1 .
G=b [ om0t - /2 dt.
0
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For 0 < j < m — 2, the second factor is a polynomial of degree at most j. Expanding it
into monomials and applying the cancellation identities of Lemma 5 therefore gives

The same cited result and scaling give

b 1
b
/ g /b)? dz = b / am(t)2dt < 2.
0 0 Nm

Also, |z —b/2| <b/2 on [0,b], so

/b((:c —b/2)7)? da < b(b/2)% .
0

Since N,, = 3m? + 4m + 1 > 0, Cauchy-Schwarz yields

G < </Obgm(:z:/b)2 dx> (/Ob((x — b/2)j)2d1}>

b2 ;
< ~—(b/2)%.

m

Dividing by the positive variance and factorial factors gives

2 2 <j —1
0< gj-.Sb 0, 0<j<m ,
024! = Np,

Mo /il G=m—1,

because

02J

(b/2*
Aj g

The nonnegative exponential series satisfies

It follows by comparison that both the retained factorial series and the centered-moment
series converge, and

2 J
21 = T
= o5 = Np, Plowall] 7!

. For w € R and x € [0, b], define

—(w— )% + (w—b/2)* +b2/12
202 '

uw(z) =

Expansion of the numerator and elementary polynomial integration give

b 1 b 5 b2
/Oﬁw(ac)dac:%‘2 ; <2ww—x —wb+3>dx

_wb® —b¥/3 —wb* +63/3

- 202 0-
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Since ef0(®) > 1 + &, (z),

b
/ e (®) gy > b,
0
The Gaussian formula factors as
o(w — z) = e /1) g (w — b/2) b ™)

Integrating this identity and restricting the unit-interval convolution to [0, b] consequently
gives, for every real w,

b
qo(w) > /0 Yo(w — ) de > be_bQ/(%"Q)cpo(w —b/2).

All denominators are positive, so
ub,m,g(wy _ eb?/(240%) ub’m’a(w)z
Go(w) b Yo (w —0/2)
. Completing the square gives, for z,t,w € R,
Po(w —z)po(w —1t) exp (z —b/2)(t — b/2)
Yo (w—0/2) o2
Gaussian normalization therefore yields
o (w — o(w—1 —b/2)(t —b/2
[ et et ) o, (b2 b)Y,
R Po (w - b/2) o2
On the support square z,t € [0, ], Lemma 5 gives
(x —b/2)(t —1/2)
2

g

)goa(w— (:U—i—t—b/Z)).

|gm (2/b)gm (t/b)] < 1,

‘ < )\b,J'

Hence the absolute integral of the signed three-variable kernel is bounded by

[ L 22505

-/ b / L /5) (/D) exp (U= v

< bt < .

Multiplying the two integrals defining uy , o (w) gives

@me”_bﬂ //gm 2/b)gim( t/b)%( (zf)fz%_t) dt du.

The absolute-integrability bound justifies Fubini and proves integrability of the left-hand
side over R. It follows that

/ / I (2/b)gm (£/D) exp<($ - b/Q)gt - b/2)> dt dz.

o
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In particular, the preceding pointwise midpoint comparison can be integrated:

/ub,m,a(w)2 dw < 6b2/(2402)/ ub,m,a(w)2 dw.
R QU(w) n b R Spa(w - b/2)

7. Expand the exponential in the compact double integral. For every j > 0 and z,t € [0,b],

((z —b/2)(t — b/2)/0)’

J!

J
Ab,a

gn(2/5)gm(1/1) 2

The integrals of these absolute values have the summable majorant
oo J
Z b? )\L’U — hebe
J! '
§=0

Thus termwise integration is justified. Each term factors into the product of two centered

moments:
b b Tz — _ o2 J
| [ autamantem (=¥ e Vit e
b 2 2
= 02?7' </0 gm(z/b)(x — b/2)j dx) = Ugjj!‘
Consequently,

/ CATIC/ P S

k polw—b/2) " T L gt
Substituting this identity and the centered-moment bound into the integrated midpoint
comparison gives

/ Up, o (W)? ; o /21) = (2
R

w i
qa(w) = o'ZJ]!

eb?/(240%)  p2 o0

)\gU

P — 0

= Nm,Z ;!
j=m

b =N
_ 76172/(2402) Z bo
.' .
N, Pl 7!

Multiplication by the nonnegative factor 16x%(b/m?)?? proves the second displayed in-
equality. Absolute continuity, both integrability assertions, and convergence of the facto-
rial series were established above. The likelihood calculation sums both binary outcome
cells and integrates over every real proxy value, so it compares the full observed triples.
O

The polynomial in Lemma 6 is the block defined in Definition 12, with properties established
in Lemma 5. The factorial tail records the role of polynomial order in the observed-law compar-
ison. Absolute continuity and integrability make the displayed likelihood comparison valid over
the entire proxy support, including extreme noisy scores.
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For the decision problem, the relevant proximity condition concerns the independent sample
laws. Total variation TV expresses this condition directly in terms of measurable events. The
following transfer gives separate conclusions for absolute estimation loss and honest interval
length.

Lemma 7. [lem:two-point-transfer] (Two-point minimax risk transfer) Let P, and P,
be the alternative laws from Definition 13, constructed using Theorem 4. Suppose:

e (Parameter ranges.) 0 < 3<1,0<b<1,and0<o<1.
o (Sample size and degree.) n,m € N with n > 2 and m > 2.

e (Sample-law proximity.) The independent observed-sample laws satisfy

_ 1
TV (B )5 (B i) < 5

where total variation is the supremum, over measurable events, of the absolute difference
between their probabilities.

Set k = 1/100. Write Rg(n, o) for the benchmark minimaz expected absolute error in the cutoff
treatment contrast, and Lz(n, o) for the benchmark minimaz worst expected length of measurable
connected closed intervals with uniform 0.9 coverage. Both criteria minimize extended nonnega-
tive losses before converting the resulting minimax values to real numbers; their decision classes
allow independent procedure randomization. Then

4 b\’ 6 (b))’
Rg(n,o) > £ <m2) and Lg(n,o) > 5 <m2> .

Proof of Lemma 7. All expectations below are nonnegative extended integrals. We establish
the lower bounds for the extended minimax values and then use their finiteness to pass to the
real-valued criteria.

1. By Lemma 5, the alternatives satisfy

— 3 b \?
Pli_m’Pb,m € Mpg(o), Ayit = ‘H(Pl:_m> — Q(Pb,m)‘ =2k <m2> _

Include the independent procedure seed in the experiment. Define the sample and input
spaces, the seed law, and the two sample and experiment laws by
Qsamn = (R x {0,1} x {0,1})", Q= Qsamn % [0,1], Ay = Uniform]0, 1],
Si=((Pf)obs)™",  Pr=S:®\y=Pps

bm’n.

These are probability laws on their respective spaces.

For a measurable event Eeeq C (), define its seed-section probability by

(Pseed(s) = )\U{u S [07 1] : (Sa u) S gseed}a S € Qsam,n-
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This function is measurable and takes values in [0, 1]. Product integration and the layer-
cake identity give

|P+(gseed) - P—(Eseed)| = '/ Pseed dS+ - /@seed ds—'

1
/ (S-‘r{soseed > t} — S_{tpseed > t}) dt‘
0

1
< / TV(S,,S_)dt = TV(S,,S.).
0
Taking the supremum over measurable events therefore yields

TV(P4+,P_) < TV(S;,5.) <

[

Finally, define the witness amplitude by

b B
Owit = K < 2) >0, Awit = 20wit-
m

Its nonnegativity follows from x = 1/100 and b/m? > 0.

. For every measurable estimator 7" : ,, — R and every P € Mg(o), define
tabs (T, P) := / T'(2) = 0(P)| dPpn(2) € [0, 00].
Qn

The extended minimax absolute risk is

R%Xt (n’ O‘) = inf SuUp  Tabs (Tv P)

T:Qp—R
T meagurable PeMpg (@)

For a law in the benchmark class, Assumption 4 gives

LSmPO)<T (@e{01)),  —5 <O(P) = u(P.0) — po(P,0) <

N

Hence the constant estimator

Trero(z) =10 (z € Q)

satisfies )
tabs(zjzeroy-P) = |0(P)| < 5
Consequently,
1
0 < ReXt < <« .

Thus its conversion to a real number preserves its value and order.

52



3. We next obtain the estimator-wise sum bound. Define the dominating measure, its two
Radon—Nikodym densities, and their difference by

dP
fpair = P+ + P—7 p:t<z) = =
dgpair

Choose finite nonnegative measurable versions of the densities, assigning zero on any ex-

(2), ”pair(z> =p+(2) —p_(2), z€ Q.

ceptional null set. Define the common measure by

Cpair (&) = /gmin{p+(z),p_(z)}dﬁpair(z)
for every measurable £ C €),,. The pointwise bounds on the minimum imply
Cpair < Py, Cpair < P_.
Considering separately py < p_ and p_ < py gives

py+p_ —|py —p_|
5 .

min{p-‘mp—} =
Moreover,
/p+ d&pair = /p— d&pair = 1, /npair d€pair = 0.

To identify the total variation term, define
Epos = {2 € Qp : Npair(2) > 0}.

The zero integral of np.ir and its signs on this event and its complement imply

/ Tlpair dﬁpair = - / Tlpair dgpair
5905 gf)os
1
= 5 |77pair‘ dgpair-

For any measurable £ C €,,, splitting the zero total integral over the event and its com-
plement gives

/npair dfpair +/ Tlpair dfpair = 07 / Tlpair dgpair = - / Tlpair dfpair'
& Ee Ee &
The absolute-density integral splits as

/ ’npair’dgpair = /g ‘Upair’dfpair"‘ /g ‘Upair‘dfpair-

Integrating the pointwise bounds on the signed density and its negative over each piece

yields
/npair dgpair < / ‘npair‘ dépair;
& &

/ Tlpair d{pair < / ‘npair‘ dé.pair;

&e &e

- / Tlpair dﬁpair < / |7]pair‘ dgpaira
& &

_/ Tlpair d&pair < / ‘npair‘ dépair-
Ee Ee
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Adding the third and second inequalities, and then the first and fourth, and using the
complement identity gives

_2/77pair d&pair < /|77pair|d£pair7
E

2/77pair dépair < /|77pair|d€pair‘
&£

Therefore
PA(E) — P_(&)] = ' /g oais dEpui

with equality for £ = £s. It follows that

1
< 2/|77pair| dé-pairv

1
TV(P+’ P—) = 5 / |p+ _p—| dfpair,
and hence
Cpair(Qn) = /min{p+ap—}d§pair

_ 141 [Ipe —p-|dpair
2

=1-TV(P4+,P_).
Now fix any measurable estimator T : €2,, — R. The triangle inequality gives, pointwise,

Integrating against the common measure and using its domination by each experiment law
yields

Agie(1— TV(P,,P_)) = / Avit dConis
< [ (1= o)l + 17 6(8;,)1) dCou
- / T — 6(P,,)] dCpaie + / T — 6(P;,)| dCpuie

< tabs(T‘a Pl:rm) + tabS(T’ PbTm)

These are inequalities of nonnegative extended integrals, including when an individual risk
is infinite.

. Define the candidate estimation lower bound by
4
Cest ‘= 5 Owit = 0.
The experiment-law proximity and the preceding sum bound imply

4 _
2Cest = g Avvit < Awit(1 - TV(P+, P,)) < tabs(T‘7 Pb—t_m) =+ tabs(Ta Pb,m)‘

If the maximum of these two risks were less than ces, both risks would be finite and less
than cegt, giving
Vabs (T7 Pl:rm) + tabs(Ta P[;m) < 2Cest,
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a contradiction. Thus

Cest < Max {tabs (T7 Pber)’ tabs(Ta bem)} < sup tabs(Ta P)
' ’ PeMg(o)

Taking the infimum over measurable estimators gives
RG(n,0) > cost.

The established finiteness permits conversion to the real-valued criterion, so

Rﬁ(n,a)zgln( b )ﬁ.

m2

. For an honest interval procedure I € Zg3,, ,, with endpoints ¢, v as in Definition 5, and a
benchmark law P, define

ten (I, P) := /Q max{v(z) — £(z),0} dPpy(z) € [0, 00].

Define the extended minimax length by

Eext (n’ 0—) = lnf SUP tl (I7 P)
B 1€Zg,n0 PeMpy(o) .

The constant interval procedure
It (2) == [-1,1] (z € Q)
is measurable. Since |#(P)| < 1/2 throughout the benchmark class,
{z:0(P) € It(z)} = Oy, Ppn{0(P) € Itm} = 1.

It is therefore honest, and

tlen(Ifull; P) = / Qdem = 2.
Qn

Consequently,
0< E%Xt(n, 0) <2< o0,

so this extended minimax value also admits an order-preserving conversion to a real num-

ber.

. Fix any I € 7, -, and define its two coverage events by
Eeov.t 1= {2 € U 1 £(2) S O(F;,,) < v(2)}-

These events are measurable. Since both alternatives are legal, honesty in Definition 5
supplies
9

P+ (gCOV,+) > E

> — P_(Ecov.—
> P ()
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The eventwise total variation bound gives

’P—i-(gcov,—i-) - P—(gcov,+)‘ < TV(P—H P—) <

I

ot =

and therefore 9 ) .
P_ cov > === .
(Eeovt) 2 3575 = 10

Using the union—intersection identity under the probability law P_, we obtain

P_ (gcov,+ N gcov,f) = Pf(gcov,Jr) + Pf(gcov,f) - P_ (gcov,Jr ) 5cov,f)
7 9 1 3

> 4= .

— 10 + 10 5

On the intersection of the coverage events, both targets lie between ¢(z) and v(z), so
Ayit = |9(ng‘m) —0(Py,) < v(z) — £(2) < max{v(z) — £(2),0}.

Outside the intersection, its indicator is zero and interval length is nonnegative. Thus, on
all of Q,,

Avit ey, + Neeon, - (2) < max{v(z) — £(z), 0}.

Integration under P_ now gives

tlen(L ijm) > Awit P_ (gcov,-i- N gcov,—)
3 6
> g Awit = 5 5wit-

7. For every honest interval procedure, the risk at the minus alternative is bounded by its
worst-case risk:

6 -
g (5wit < tlen(Ia Pb,m) < Sup  Uen (Ia P)
PeMg(o)

Taking the infimum over honest procedures yields
ext 6
Eﬁ (n,o) > géwit-
Its finiteness then gives

6 b\’
Lgno)>—-k|— ] .
Both arguments use the joint sample-and-seed laws, and hence apply to every allowed
randomized procedure.

O]

Lemma 7 connects observed-sample proximity to the target separation in Lemma 5. Its
expected-length conclusion applies to measurable connected closed intervals with uniform 0.9
coverage, the decision requirement in Definition 5. Both lower bounds cover procedures with
arbitrary independent randomization. Consequently, the transfer applies to the full declared
decision classes, with the displayed constants distinguishing estimation risk from honest expected
length.
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B.3 Direct witnesses and noise-dependent support

The direct-experiment component of Theorem 5 uses a localized profile whose support width
sets its Holder scale. Let h denote that width, with 0 < h < 1. The profile and the associated
conditional means are specified next.

Definition 14. [synth_7] (Direct-experiment witness profile) For 0 < h <1, define the direct-
experiment witness profile on the full latent-score interval by

gy [ 1 1<z <0,
vt (z) =
h max{l —x/h,0}, 0<z <L

This profile is continuous on [—1,1], takes values in [0,1], satisfies v*(0) = 1, and vanishes for
h <z <1. Its full-interval reqularity satisfies

loHT () — ¥ (¢)| < min{1, |z — t|/h}, z,t € [—-1,1],
and hence, for every 0 < g <1, .
[v"]s < h 7.
The direct latent witnesses use this profile through the conditional means

. 1 ) 1 . 1
NO(P]?Ird:ax) _ = MI(PSH,:I:’:L,) _ 5 + Iihﬁ’l}gw(.%'), o — m

The direct profile vgir in Definition 14 enters the following Bernoulli alternative laws.

Definition 15. [def:direct-alternatives] (Direct alternative laws P;Lhr’i) The latent laws
dir,+ .
P, are specified by:

e (Latent score.)
X ~ Uniform[—1, 1].

e (Potential outcomes.) Conditional on X = x, the binary potential outcomes are inde-
pendent Bernoulli variables with conditional means

) 1 . 1 .
(PR, m) = o, (B ) = o £ shPu (o),
where vgir 1s the direct-experiment profile.

e (Measurement error.) The standardized measurement error € is independent of the
latent score and potential outcomes, with

e~ N(0,1).

The direct alternatives P}? % in Definition 15 pair a common score distribution and untreated
mean with a treated-mean perturbation of amplitude xh”. Their role in Theorem 5 is to link
the direct-experiment lower bound to full-interval Holder regularity through the explicit profile
in Definition 14.

For positive measurement-error scales, the cancellation witnesses instead use a support width
that depends jointly on noise and polynomial order. The following rule fixes that width and the
associated endpoint resolution before they enter the noisy lower bound.
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Definition 16. [def:noise-support]| (Support and resolution b, (c),hm(c)) The noise-
dependent support scale by, (o) and endpoint resolution hy, (o) are

b (0)

b (o) = min{1,0v/m/8}, hm(o) =

, o> 0.

The corresponding alternative pair is
+
Pbm(a),m'

The support scale b, (o) in Definition 16 stays within the latent interval, while the endpoint
resolution h,, (o) retains the degree-squared scale established in Lemma 5. This rule specifies
the noise-dependent witnesses used in the lower bound of Theorem 2. Their mathematical roles
remain separate: Lemma 5 supplies benchmark membership and target separation, Lemma 6
controls the complete observed-law comparison for positive noise, and Lemma 7 converts the
stated sample-law proximity condition into estimation-risk and honest-length lower bounds for
randomized procedures.

C Rate comparison, branch formulas, and verification scope

The support rule in Definition 16 completes the specification of the noisy alternatives. This
appendix collects the comparisons that connect those alternatives and the public variance cer-
tificate to the resolution equation in Definition 11. Three auxiliary results control changes in
resolution, observable second moments, and cancellation information. Their roles in Theorem 2
are followed by the branch interpretation and the larger-class converse.

C.1 Noise cost and the two envelopes

The noise cost summarizes the dependence of Gaussian inversion on endpoint resolution. Com-
parisons across resolutions must remain valid when the direct, intermediate, and compact
branches meet. The following bounds provide that common control.

Lemma 8. [lem:noise-cost-scaling] (Noise cost scaling bounds) Forh € (0,1] and o € [0, 1],
define the noise cost

0, o <h,
U(h,o) =4 (o/h)¥> -1, h <o and o* < h,
h—1/2 1+ log(az/\/ﬁ)] ~1, h<oandh <ot
For every o € [0,1], the function h +— W(h, o) is continuous, nonnegative, and nonincreasing on

(0,1].
For all real h,t,o satisfying 0 <h <t <o <1,

(t/h)Y/? < m <t/h.

For every h € (0,1], o0 € [0,1], and real a > 1 satisfying ah < 1,

14 ¥(ah,0) < max{l, a V21 + W(h, o)}
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Proof of Lemma 8. For 0 < o <1, write
Fy(h) =1+ Y(h,0), 0<h<1.
1. Continuity. Fix o € [0,1]. If 0 = 0, then
U (h,0) =0, 0<h<1,

so continuity follows. Suppose o > 0. The power and logarithmic expressions defining the
cost are continuous for positive h: their denominators are positive, and the logarithm has
positive argument. At their interface,

et (@)oo fonn(5)]

Thus the two expressions for the cost agree at h = o?. At the direct-branch interface,
o < o, since 0 < 0 <1, and
2/3
(2)" -1=0
o

Gluing the continuous expressions at these interfaces proves continuity on (0, 1], including
when o = 1 and the interfaces coincide.

2. Nonnegativity. Fix 0 < h < land 0 <o < 1. If ¢ < h, the cost is zero. If h < ¢ and

0% < h, then

o o\2/3

ran (1)

h — h -
so the power-branch cost is nonnegative. In the remaining case, h < o, positivity of h
gives

2
Vh < o2, lo <0> >0, B2 > 1.

Consequently,

12 o
h 1+ log N > 1,

which proves nonnegativity on the logarithmic branch as well.

3. Monotonicity. Fix0 < h <t < 1. If ¢ < h, both costs are zero. If h < ¢ < t, nonnegativity
gives

U(t,o) =0<T(h,o).
It remains to consider h <t < o, so o > 0.

If o* < h, both resolutions lie on the power branch, and

<5<f = (B rs ()
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If h < o* < t, compare through the interface:

wto)= (7)1

(5"

= (o712 {1 + log (\;’;)] -1

2

< 12 [1 +log <\(;E>] —1=U(h,o).

The first inequality is the power comparison just established, and the equality is the
interface identity. For the last inequality,

(eH V2 <h Y2 0=log (02> < log (02) ;
Vot Vh

multiplying the corresponding nonnegative factors gives the required bound.

Finally, if h < t < ¢%, then

Vit < o? 0 <log <U2 <log o =12 < p1/2
o — — .
- - Ny Vh)’ o

Here the logarithmic comparison follows from vh < v/t and monotonicity of the logarithm
on positive arguments. Multiplication yields

172 [1 + log (i’;)] —1<h 12 [1 + log (;%ﬂ ~1.

These cases establish that the cost is nonincreasing.

. Ratio bounds. Assume 0 < h <t <o < 1. Then t,0 > 0, and nonnegativity gives
F,(t)>1>0.
We first prove the multiplicative comparisons

1/2
(;) B0 <00 < R0

If 0% < h, the power formula holds at both resolutions:

f= (), m= ()"

These identities include ¢t = o, since the direct-branch value there is one. Hence

Fy(h) = (2)2/3 7y ().
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Because t/h > 1,

£\ 1/2 N3y

— < |- < —.

h —\h ~h
Multiplying by F,(t) > 0 proves both comparisons in this case.

Suppose next that h < o* and t < 6. The logarithmic formula, extended to the interface
by the identity in the first step, gives

F,(h) = h~1/? [1 +log (;%)] . F,(t)=t"1/? [1 + log (i’;)] .

The same formulas hold whenever 0 < h < t < o*. For such resolutions define

Vit o?
TNemp = ﬁ, Acmp = log % .

Then
2

g
Tlemp > 17 Acmp > 07 10g <> = Acmp + log Tlemp -

Vh

Using 0 < 1og Nemp < Nemp — 1, we obtain
1+ Acmp < 1+ Acmp + IOg Tlemp
1+ Acmp + log Tlemp < Acmp + Nemp < ncmp(l + Acmp)~

The final inequality uses (Nemp — 1)Acmp > 0. Since

1/2
oz Lo e Lo (1 2 =%
Vi i e (p) o e

multiplication by 1/v/h gives

t

1/2 ;
(;) B0 < < 1R

The remaining case is h < 0% < t. Apply the logarithmic comparison from h to o*, and
the power comparison from o to t. As o > 0, their lower bounds compose as

()50 () () e

< (”2) " Rooty < Buh)

and their upper bounds compose as
o 4
Fa(h) < WFJ(OA) <

Dividing the comparisons by the positive quantity Fy(t) proves

%Fg(t) ~Lpw.

=9

h
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5. Dilation bound. Let 0 < h <1,0<c<1,a>1, and ah < 1. If 0 < ah, then
F,(ah) =1 < max{1,a"2F,(h)}.
This case includes ¢ = 0. Otherwise, ah < o. Since a > 0,
0<h<ah<l1, F,(ah) > 0.

Applying the lower ratio bound with ¢t = ah gives

Fo(h)

1/2
“=TE (ah)

a'?F,(ah) < F,(h).

Multiplication by a=1/2 > 0, together with a=1/2a¢'/2 = 1, yields
F,(ah) < a '?F,(h) < max{1,a”Y?F,(h)}.
Substituting Fi,(h) = 1 + ¥(h, o) proves the last assertion.

O]

Continuity keeps the cost consistent at the branch interfaces, while monotonicity orders
finer and coarser endpoint resolutions. The ratio bounds quantify this ordering within the noisy
region. The final inequality also accommodates a coarsening that reaches the direct region, where
the cost vanishes. These properties support comparisons between the continuous resolution and
the discrete polynomial choices used by the procedures and witnesses.

For the upper comparison, the relevant quantity is the integrated derivative sum entering the
finite-sample radius. The next envelope expresses its dependence on degree and noise through
the same cost function.

Lemma 9. [lem:variance-cost-envelope| (Uniform variance cost envelope) Let my, be the
degree of the endpoint polynomial K, and define its integrated derivative cost by

392 [N ) 2
Vi(o) = EZT (KL (95)) dx.
=0 J Jo

For h > 0, define the noise cost by

0, o < h,
V(h,0) = (U/h>2/3—17 o>h and o* < h,
ho1/2 1+ log(JQ/\/E)] —1, o>hando*>h.

There exists an absolute constant C > 0 such that, for every integer L > 1 and every o € [0, 1],
Vi(o) < CL? exp{C[1+ ¥(L?,0)]}.

Proof of Lemma 9. 1. We use the classical polynomial identities supplied by Theorem 4. The
factorial-series estimate in Lemma 3 supplies an absolute constant

Cfac S (O, OO)
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such that, for every integer L > 1 and every o € [0, 1],

mr 214\)

Craco”L*)!

me=SET), Vile) < Cuert Y
J:

Throughout the proof, write
hp =L"?>0.

. First construct an envelope for the first two noise regimes. Define
Che = max{Chac, 3(Cract1)} >0, np(0) =0L* >0,  (1(0) = (Craet1)nr(0)*? > 0.
These definitions apply to every L > 1 and o € [0, 1]. Since

(1.(0)**)* =nL(0)%,  Chae < (Crac +1)?,

we have
CfacU2L4 < CL(U)g-

For nonnegative summands, the sum of their cubes is bounded by the cube of their sum.
This follows by induction from

E+w)’ =€ +w +3wE+w) 2 +w’,  Luwe(0,00).
Applying this inequality and then the nonnegative exponential series gives

oL Chaco?L*)I oL ¢ o)l 3
.ZO( i §Z<L,§'!)>
j=

J=0

3

< % CL;T)j
=0

< exp{3¢z(0)}

< exp{C’nCnL(a)Q/g}.

Consequently,
Vi(0) < CueL? exp{Cuen (0)*%}.

If o < hy, then
0<nL(o) <1, np(0)?? <1=1+U(hg,o0).

If o > hr and o* < hr, the intermediate branch instead gives
1+ U(hy,0) = (o/hr)?? =n(0)?3.
Thus the same constant satisfies

V(o) < CoeL? exp{Crc[l + ¥(hp,0)]} whenever o < hy or o* < hp.
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3. Next construct the compact-branch envelope. Define the absolute constant

Ceomp = max{Cyc, 7+ 31log(Crac + 1)} > 0.
Suppose that o > hr, and ¢* > hy, and define

Neomp = 0L, comp = (Ctac + 1)Ncomp-
Multiplication of ¢4 > L=2 by L? > 0 yields

n?omp =o'? > 1.
Since Ncomp > 0, it follows that
Neomp = 1, Qcomp = 1.
We first establish the finite-series estimate used here. For
a € [1,00), News € Z>o, Newt < 3L +1,

every integer 0 < j < Ny satisfies j < 3L. The nonnegative exponential series gives
L7/j! < eF, and therefore

(al®) o (L:) < aBLedL,
J°

The number of summands satisfies
New <3L+1<4L+1< ¢,

where the last inequality is 1 +u < e" at u = 4L. Hence

Neut—1 (aLg)j
Z Tk < Newa®Pe3l < exp{L(7 + 3loga)}.
=0

For N.y = 0, the sum is empty and equals zero, so this estimate also covers that case.

Now mp +1<3L+1, and
CfacU2L4 < acompL3-

Applying the preceding estimate gives

& (Craco® LAY
Z (f(.7')3) < eXp{L(7 + 3log acomp)}'
=0 ’

On this branch,

Vhe =LY hMP =L, 1+ U(hg,0) = L(1+ 108 Neomp)-

Moreover,
log Qcomp = 10g(0fac + 1) + log Tlcomp log Tlcomp > 0.
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Since log(Ctac + 1) > 0, the definition of Ceomp, implies both
7+ 3 1Og(cffac + 1) < Ccomp7 3 < Ccomp-
It follows that

L(7 + 3log acomp) = L(? + 3log(Ctac + 1) + 3log ncomp)
< C(compL(l + log ncomp)
= Ccomp[l -+ \I/(hL, O')]

Combining these inequalities with the factorial-series estimate and Ce < Ceomp proves

Vi(0) < CeompL? exp{Ceomp[l + ¥(hr,0)]} if o> hr, o' > hy.

. Choose the common absolute constant
C = max{Chpc, Ccomp } > 0.
For every L > 1 and o € [0, 1], the branch identities above show
1, o<hr,

1+ U(hy,0) = (0L?)?/3, o> hg, o <hg, >0.
L[1 +log(c%L)], o> hgp, o* > hp

In the last branch, nonnegativity follows from 2L > 1. Thus, for every auxiliary constant
Caux S (0, C]a

we have

CouxL? <CL?,  Caw|[l +U(hp,0)] < C[1 + Y(hp,0))].

Monotonicity and positivity of the exponential therefore yield

Coauxc L2 exp{Caux[l + ¥(hp,0)]} < CL?exp{C[1 + ¥(hy,0)]}.

. Fix L>1and o €0,1]. If 0 < hz, apply the first envelope with Cyyyx = Cpe. If 0 > hp,
split further according to whether ¢* < hr. In that case, apply the same envelope;
when 0% > hr, apply the compact-branch envelope with Cpux = Ceomp- The enlargement
inequality in each case gives

V(o) < CL? exp{C[1 + ¥ (L2, 0)]}.

The first case includes o = 0 and all o € [0,1] when L = 1; the boundary o* = hy, belongs
to the second case.
O

The envelope in Lemma 9 places the derivative cost from Lemma 3 on the endpoint scale

L—2. Together with the approximation bound in Lemma 1, it supplies the two components of
the public radius in Definition 10. Its range includes L = 1, whose polynomial degree is zero,
and o = 0, where the derivative sum retains its order-zero term.

The lower comparison uses the complete observed-law likelihood bound in Lemma 6. At the

support and resolution specified by Definition 16, its information bound takes a corresponding
exponential form.
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Lemma 10. [lem:cancellation-information-envelope] (Cancellation information envelope)
Let the parameters satisfy:

e (Smoothness.) 0 < § < 1.
e (Noise scale.) 0 <o < 1.
e (Polynomial degree.) m € N and m > 2.

Write b = by (o) and h = hy,(0) as in Definition 16, and let P, and P, be the alternative
laws of Definition 13, constructed using Theorem 4. Set the perturbation constant x = 1/100,
and define the noise cost by

0, o<h,
U(h,o) =4 (o/h)¥? -1, o >h and o* < h,
h=12(1 +1log(0?/Vh)) =1, o> h and o* > h.

For probability laws p, v, use the extended chi-squared divergence

/ d—'u —1 : dv <L
X, v) = dv P S
+00, B v

Then the observed laws induced by the two alternatives at noise scale o satisfy

_ 32 1+ (h,o
X2((P;_m)obsa (Pb m)obs) < 7"‘72h2ﬁ+1 expl| — ( ) .
g ; 3 32
Proof of Lemma 10. 1. Set
b= bp(0) = min{l,ov/m/8} h = hp( )—i A _r Ny = (2m+1)2—m?
=0m\0) = , OV ) _ma_m2> b,a—4021 m = (4 m-.

Since m > 2 and o > 0, the support and resolution satisfy
0<b<1, h > 0.

Moreover, b < g1/m/8, so

¥ _(oym/sp _ m

0<Mo=33S "2 ~ a5

Thus the parameter conditions of Lemma 6 hold for the alternatives constructed using
Theorem 4. Its two likelihood bounds give

; \ o \J
2(( p+ - n? & i
X ((Pb,m)ObS’(vam)Obs) < 16w7h Nmexp<6> jzmz—l It

2. Define the first retained factorial index by

Jni=m—1€N, Im > 1, Im > m/2.
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For every integer k > 0,

Jm+k+1 Itk
Ao Apor Abo Ab,o 1

0< —27 <=
(Jn+Ek+1)! (Jn+ k) T+ Ek+1 T Intk+1 72

because J,,, +1=m and A\p, < m /256 < m/2. Induction on k, followed by summation of
the geometric series, therefore yields

)\l;]m—i-k )\l;]m [e'e] g l;]m
i < i 2—k i <9 i )
U+ R = Tl = jz} TR

For every integer j > 1, the inequality logt < ¢ — 1, applied at t = (j + 1)/7, gives
jlog(j +1) — log} < 1.
Starting from log(1!) = 0 > —1, induction gives
log((j +1)!) = log(j!) +log(j +1)
> jlogj—j+log(j +1)
>((j+1log(i+1)—(5+1).

Consequently,
log(Jm!) > Jmlog Jum — I,

and taking logarithms of the positive factorial term gives
N Jim
I < exp [—Jm log <e )\b’g>] .

To calibrate this exponent, use

m m 1 1
—>29 1 —— ) >8log?2 log2>1— - =—.
I 56, 0g<>\b70) > 8log 2, og2 > 5 5

Monotonicity of the logarithm and J,,, > m/2 imply

J
log< - > Zlog<)\m> “log2—1>T7log2 —1> 0.

€ Abo b,o

Hence

Jm > . Ab,O'

Olg2_ 2 L 2 1
2 %%“ 78 T 1536 — 8 1536
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Combining the preceding estimates gives

)\bo' > )\I{U )\ba Jm
_7 = L9 Y Jml
exp< 6 > E iS exp 6 og o\

j=m—1 b,o
crnl 3ol
. The normalization satisfies
Ny = 3m® +4m + 1 > 3m?, P

N,, — 3m?2 3’
Substituting this and the factorial-tail estimate into the likelihood bound gives

h
N (P oss (P ovs ) < 165202 2exp Hj {1 + 1og<;”‘> H
3 3 b,O’

2
= %n2h25+1 exp [_1781 {1 + log<)\:::> }} .

Since the prefactor is nonnegative and the exponential is increasing, it suffices to establish

1+ U(h,o) < 4m{1 —Hog<)\m>}.
b,o

We split according to whether oy/m/8 > 1.

. Suppose first that 1 < oy/m/8. Then

1 1
_ 2 _ _
b=1, o m > 64, h—mz, )‘b,a—40_2-
Squaring o?m > 64 shows that
otm? > 4096 > 1, h < o <o,

where the final inequality follows from 0 < ¢ < 1. Thus the compact branch of the cost
applies. Using

i =

l 12 —m
m7 )
we obtain

14 ¥(h,0) = m{l + log(c®m)}

< m{1 + log(40°m)}

from(2)

The logarithmic comparison follows from 0 < o?m < 402m. Also, Abo < m/256 implies

0§m{1+log<>\m )} §4m{1+10g</\m>}.
b,o b,o

This proves the required cost comparison in the saturated case, including the equality

oym/8 = 1.
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5. Suppose now that oy/m/8 < 1. Direct substitution in the support and likelihood scales
gives

o/m 9 9 m m
b= = 64b Mg = — — = 256.
g+ 7mM ’ bTT956" Moo
We follow the three branches of the cost definition.

If 0 < h, then
14+ U(h,0) =1 <4m(1 + log 256),

because m > 2 and log 256 > 0.

If o > h and o* < h, then
14+ U(h,0) = (o/h)?3.

Indeed, m > 2 gives /m < m < 8m?, and hence

ovm
h = Sm2 < 0.

The scale identity o2m = 64b? yields

2m4

Lo/} = (o) = T = 64m® = (4m)°.

Both quantities whose cubes are equal are positive, so

14+ U(h,0) =4m < 4m(1 + log 256).
Finally, suppose that o > h and h < 0. The scale identity gives
o*m? = 4096b*, b < oim? = 4096b*.

These inequalities force b > 1/16: if b < 1/16, then

1
b < —— 4096b* < b
~ 4096’ -
contradicting the strict inequality above. Therefore
Vh = \[ > L 2= L,
Am’ h

On the other hand, 0 < b < 1 implies
<1, b*<b, ¥ <Vb

Consequently, the logarithm’s argument satisfies

o? o’m  64b3

f—\[ 7<64<256

Monotonicity of the logarithm and 1 + log 256 > 0 now give

1+ U(h,o)=h"/2 {1 + 1og<;;> }

< W™ Y2(1 4 log 256)
< 4m(1 + log 256).
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Thus every unsaturated branch satisfies

1+ T(h,o) < 4m{l —i—log(;n)}.
b,o

The weak inequalities in the first two branches include their boundary values.

6. The cost comparison in both support cases implies

m m 1+ U(h,o0)
——<1l+log( — ) < ——22.
8 { " Og<)\b,a>} B 32

Applying monotonicity of the exponential to the degree bound therefore proves

_ 32 1+ U(h,o
X2 ((Pl;rm)obm (Pb,m)obs) § ?52h26+1 €xXp <_3é)) .

O]

The bound in Lemma 10 concerns the full observed triple, including the assignment and
outcome marks. Its prefactor combines the squared perturbation amplitude with the endpoint
resolution, while its exponential factor describes the information reduction associated with can-
cellation. Membership and target separation are supplied separately by Lemma 5. The degree
range starts at m = 2, preserving the lowest admissible cancellation witness, and the positive-
noise condition identifies the domain of this envelope.

C.2 Uniform comparison and boundary cases

The upper and lower comparisons in Theorem 2 connect these envelopes to the balance equation.
For the upper comparison, Theorem 1 already supplies measurable estimation, uniform coverage,
and expected-length control by the selected public radius. The remaining rate comparison
concerns that deterministic radius, using the approximation and variance bounds at integer
polynomial indices.

The finite candidate set in Algorithm 2 is part of this comparison. Positive indices are re-
stricted by the public cap, ties are resolved by the smallest minimizer, and index zero contributes
the radius 1/2 specified in Definition 10. Thus the upper bound in Theorem 2 applies to the
stated finite selection rule. The scaling control in Lemma 8 provides the resolution comparisons
needed for discrete indices, while the constant candidate supplies a valid certificate at coarse
resolutions.

For the lower comparison at positive noise, Lemma 10 supplies observed-law proximity for
the integer-degree alternatives of Definition 16. The target separation and decision transfer in
Lemmas 5 and 7 give the corresponding estimation-risk and honest-length bounds. The direct
alternatives in Definition 15 supply the direct-experiment component recorded in Theorem 5.
Both decision comparisons include the independent procedure seed.

Zero noise belongs to the exact direct branch of Theorem 2, with attainment and lower
bounds also stated in Theorem 5. At the direct interface, the resolution equals both the
noise scale and n~Y/+1) At the intermediate-compact interface, it equals o. Continuity
in Lemma 8 and the common constants in Theorem 2 keep these boundary cases within the
simultaneous comparison.
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C.3 Scalar branches and converse transfer

The scalar coordinates in Theorem 2 express the noisy resolution in two ways. On the inter-
mediate branch, z = (0/h4)?/® measures the noise-to-resolution ratio. On the compact branch,

T=hy 2 heasures inverse square-root resolution. Their equations and admissible ranges spec-
ify the corresponding portions of the same balance equation. At the common boundary, both
coordinates equal o~2.

The sequence specializations in Theorem 2 retain their stated quantifiers. For polynomially
shrinking noise with a fixed exponent below 1/(28 + 1), the intermediate asymptotic order
combines the noise power with a logarithmic improvement. At or above that exponent, the
exact direct branch applies for every n > 2. Fixed positive noise eventually selects the compact
branch. Uniformity of the original comparison also covers sequences that pass between branches,
with constants independent of sample size and noise scale.

The larger-class implication is the target- and experiment-preserving embedding in Propo-
sition 1. The benchmark density and conditional-mean restrictions imply the local conditions
of that class, and independence from the latent score and both potential outcomes implies the
required joint independence from the score and observed outcome. Preservation of the entire
randomized experiment makes the benchmark risk and honest-length lower bounds applicable
to the larger decision problem. For positive noise, the published conditions invoked by this
interpretation are Assumptions 1Y, 2C, and 7 of Pei and Shen [2017].

C.4 Direct-experiment specialization

The direct alternatives and the zero-noise certificate identify the ordinary endpoint rate within
the same benchmark experiment. The following result records a lower bound for the minimax
absolute risk Rg(n,o) and minimax honest expected length Lg(n, o) at every admissible noise
scale, together with attainment by the selected procedures at zero noise.

Theorem 5. [thm:direct-reduction| (Direct-experiment rates and attainment) Fiz 0 < <
1, where B is the Hélder exponent. Write Rg(n,o) and Lg(n,o) for the real conversions of
the extended minimazx absolute risk and extended minimazx honest expected length, respectively.
Their extended objectives are

inf sup Ep, [|5— 9(P)|] , inf sup Epy[length(7)].

0 PeMg(o) I€lp n.0 PeMg(o)

Here the first infimum ranges over admissible estimators, Mg(o) is the benchmark model class,
O(P) is the cutoff treatment contrast, and Ep,, denotes expectation under the joint law of the
observed sample and independent procedure seed. The honest interval class 1gy , is defined
in Definition 5. Both minimizations are performed in the extended nonnegative reals before
conversion to real numbers.

There exist constants ¢, C > 0, depending only on 3, such that, for every integer sample size
n > 2 and every noise scale o € [0,1],

Rg(n,o) > cnBI@AY), Ls(n,o) > en~B/(28+1)

At o =0,
Rp(n,0) < Cn~P/28+1) Ls(n,0) < Cn P/,
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The selected estimator é\L* and selected interval Iy, , evaluated at (B,n,0), satisfy the extended
worst-case bounds

sup Ep, [[é\L* — 0(P)|} < O PIEBHY), sup Epy[length(Iy,)] < Cn~ P/,
PeMg(0) PeMg(0)

Moreover, Iy, € 13,0, the honest interval class of Definition 5.

At zero noise, the endpoint approximation and the sampling variation in the public certificate
recover the Holder endpoint rate. The matching lower bounds identify that rate as the bench-
mark difficulty for both estimation and honest connected intervals. Their validity throughout
o € [0,1] supplies the direct-experiment baseline for the uniform comparison, while the zero-
noise attainment clauses connect that baseline to the observable procedures already specified in
Algorithm 2.

C.5 Precision summary

The established relationships can now be collected around the causal target, the public certifi-
cate, and the two families of alternatives. The Lean component definitions are total on their
ambient natural-number and real domains, including the index-zero fallback and values outside
the statistical domain. The guarantees below apply only for n > 2 and o € [0, 1], while posi-
tive kernel indices and cancellation degrees use the ranges stated in their defining environments.
The following object records these components with those domain distinctions and their defining
references.

Remark 1. [def:frontier-handle] (Endpoint precision handle) The endpoint precision han-
dle comprises the following objects, for 0 < 8 < 1, n € N, and 0 € R, given the classical
Legendre identities in Theorem 4.

e (Target.) The cutoff causal contrast
0(P) = p1(P,0) — po(P,0).
e (Variance.) For every L € N, the finite derivative sum
mr,
my, = deg K., Vi(o) = ijzoc;i]/ol(](g)@))?dﬂ:,

where Ky, is defined in Definition 7.

e (Certificate.) The selected public radius
Eg(n,o) = pL,,
with the radius and selected index specified in Algorithm 2.

e (Cancellation witnesses.) For every integer m > 2, when 0 < o < 1, and for either
sign, the alternative laws

- mi gyvm +
bm(a)—mln{l, S }, Pbm(a),m7

defined in Definitions 13 and 16.

72



e (Direct witnesses.) For every 0 < h < 1 and either sign, the alternative laws P;jir’i
defined in Definition 15.

e (Rate and procedures.) The resolution rate, selected measurable estimator, and selected
interval procedure

74,8(”70—)7 55,71,07 ZB,n,aa
defined in Definition 11.
The precision handle in Remark 1 collects quantities already defined and used above. The

next proposition consolidates their relationships, including the attainable public radius, the
minimax comparisons, and the scalar branch equations of Theorem 2.

Proposition 2. [thm:uniform-frontier-resolution| (Uniform precision frontier) Fiz 8 €
(0,1], and write v =28 + 1. Forn > 2 and o € [0,1], put hg = n~"" and define
0, o < h,
U(h,o) =< (o/h)?/3 -1, ot <h<o,
h_1/2{1 + log(o'Qh_l/z)} -1, 0<h<o™

There is a unique h.(n,o) € [ho, 1] satisfying

ylog<m> 4+ U (ha(n,0),0) = logn.

Set B R B
rg(n,o) = hy(n, 0)5, 08.n0 ="01,, Igne =1r,.

There exist constants ¢,C > 0, depending on [ and independent of n and o, such that,
simultaneously for every integer n > 2 and every o € [0, 1],

crg(n,o) < Rg(n,0) < sup Ep,
PeMg (o)

crg(n,o) < Lg(n,o) < sup Ep, length(fg,nﬂ) <2Eg(n,o) < Crg(n,o),
PeMg(o)

Osne — 0(P)| < Egln,0) < Crg(n.o),

I5m0 € Lo

The estimation and interval comparisons range over the declared measurable estimator and hon-
est connected-interval decision classes, including procedures with an independent uniform random
seed.

The resolution has the following branches:
e (Direct branch.) If o < n~'", then

he(n,o) =n""

e (Intermediate branch.) If o > n~'/" and
log(no®) < o2 -1,

then

3
hi(n,o) = o232, z+ ?l/ log z = 1+ log(no"), l<z<o 2

where the displayed equation uniquely determines z.
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e (Compact branch.) If o >n~'" and
log(no®) > o072 — 1,

then

hi(n,o) =772, 21/10g7'—|—7'{1+10g(027')} =logn + 1, T>02,

where the displayed equation uniquely determines T.

The intermediate and compact equations agree at h, = o*; the direct interface is hy = 0 = n~/".

The bounds use the same constants along every sequence o = o, € [0,1], including shrinking-
noise sequences.
In particular, for =1 and o = n=1/6 the intermediate branch applies for everyn > 2, and

n-1/6

~1/6y
rl(nan ) -~ s
[1 + %logn]3/2

with comparison constants independent of n. Throughout, the observed side label is D = 1{X >
0}.

The comparisons in Proposition 2 place minimax risk, honest expected length, and the se-
lected public radius on the same resolution scale. The variance and cancellation envelopes
connect attainable precision and statistical indistinguishability through the common noise cost.
Because the constants apply simultaneously over the stated sample sizes and noise scales, the
branch formulas describe both fixed-noise and shrinking-noise experiments with the same com-
parisons.

C.6 Verification scope

The statements and proofs are machine-checked in Lean 4, including the finite-sample certifi-
cate, the auxiliary bounds, the uniform and direct-experiment comparisons, and the converse
transfer. Their statistical scope uses the Gaussian calibration, independence, bounded-support
density restrictions, conditional-mean bounds, and full-interval Holder restrictions in Defini-
tion 4, together with the declared sampling and decision classes. Lean definitions are total
on their ambient types; statistical guarantees use the stated domains n > 2, o € [0,1], and
the specified positive-index ranges, with index-zero procedures defined separately. The repre-
sentation uses finite polynomial inverse-heat sums, induced observed and product laws, and
extended nonnegative minimax objectives before real conversion. The classical Legendre and
Hermite identities are established by verified declarations, and the supplied theorem-local veri-
fication metadata records empty external proof-dependency lists. The citation to Pei and Shen
[2017, Assumptions 1Y, 2C, and 7] supplies the published conditions used for the larger-class
interpretation.

D Proofs of the main results

Proof of Theorem 1. Fix the public parameters (3,n,o0) satisfying the stated hypotheses. We
first establish the three fixed-index guarantees simultaneously for every integer J > 1 and every
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P" € Mg(o). For such J and P’, define
1
Aas(P) = [ K@) f(P sqna(P' )
0

1
By (P") :/0 Kj(x)f(P, sqz) du,

_ Ag (P

nd,J( /) = W, de {0, 1}.

Here division by zero is assigned value zero; the positive denominator bound established below
ensures that these are ordinary ratios throughout the model class. The signs s; = 1 and sp = —1
are those of Definition 9.

1. Population identities and empirical moments. Define the single-observation sum-
mands, as functions on {0,1}? x R, by

& y(D,Y,W) =1{D = d}Y Q. (saW),
& (DY, W) =1{D = d}Q s (saW).

The inverse-heat polynomial is defined in Definition 8. Its evaluation at the proxy is square
integrable: the latent score is bounded, Gaussian variables have every polynomial moment,
and the indicator and binary outcome are bounded. Consequently,

A (B
§.607 € L*(Plyy)-

By Assumptions 1 and 2, the reflected error sqe is standard Gaussian and independent of
(X,Y% Y1), The first identity of Lemma 3 therefore gives, for every real z,

/R Qo (52 + o) N(0,1)(de) = K s (sqz).

Integrating the independent Gaussian coordinate first, and using 1{D = d}Y = 1{D =
d}Y?, yields

/gng dP.,, = /1{D = d}Kj(s4X)dP,

/ &0y APy = / 1{D = d}Y K (s4X)dP'.

The score marginal has density f(P’,-), so

P{X =0}= f(P' z)dx = 0.
{o}

Thus the arm indicator agrees almost surely with 1{s;X € [0,1]}. The defin-
ing conditional-mean identity gives the score marginal weighted by Y¢ the density
pua(P',z)f(P',x). Integrating the bounded arm weight against these two marginal
identities gives

/ &4 APl = / Kj(sqx)f(P',z)dx = Bq_(P'),
{z:542€[0,1]}

/ff?,J APy = / K(sax)puq(P' ) f(P', x)dx = Ag s(P').
{z:542€[0,1]}
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For d = 1 the integration interval is [0, 1]; for d = 0 it is [—1, 0], and substitution z — —=z
gives the displayed endpoint integrals.
For the second moments, the second identity of Lemma 3, integrated in the same order,

gives

/@Jdﬁm_/f sa) ]m?@Wm

1mJ ]
_4/ D@ dz = V(o)

where the inequality uses Assumption 3 and the nonnegativity of every summand. Since
Y €{0,1},

(ffzJ)z = YQ(@?,JF < (5(]13,J)2a /(53])2 APy, < V(o).
Define the centered empirical errors on the sample and seed space by

AR (S, U) = Aq 1(Sp) — Aa,g(P)),

)

AR (S, U) = Ba 5(Sy) — Ba,s(P").

)

The empirical averages are those of Algorithm 1. For either ¢ € {A, B}, the population
identities show that

n

1
AGy= - Z {5(1 J(Di, Yi, Wi) — /fdePébs] :

=1

Independence makes the cross terms between distinct centered observations vanish. Ex-
panding the square therefore gives

<&
EP’,nAd’J = 07

IE':’P’,n(A<c>l,J)2 -

/<§dJ /fdeP’ > AP
[/ £5.7)7 APy — </§deP/ >
g

( ).

S|l= 3=

LIS

<

These errors are square integrable. Integrating the independent seed contributes a factor
one, since the averages depend on the sample. The same mean calculation proves

Ep nBay = Ba.j(P).

. Positive denominators and population bias. By Lemma 1, the kernel is nonnegative
on [0,1] and integrates to one. Hence Assumption 3 gives

3
/K] dl‘<BdJP, /KJ 4
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In particular, the denominator is positive and

Ay (P =nq45(P")Bqgs(P').

The nonnegative weight K j(z)f(P’, sqr), together with Assumption 4, gives
1 3
ZBd,J(P/) < Ag (P < EBCLJ(P,)’ 14,0 (P') € [1/4,3/4].

For z € [0, 1], reflection preserves the distance from zero. Thus Assumption 5 gives
’.ud(P,?Sd:E) - /’Ld(Plao)| < 21’”8'
Subtracting the cutoff mean inside the weighted integral yields

Jo K@) f(P', sqz)pa(P', sqz) — pa(P',0)] dx
By j(P) .

Na,7(P") — pa(P’,0) =
The numerator satisfies

1 1
/0 Kj(z)f(P', sqz)[pa(P’, sqx) — pa(P',0)] dz| < /0 Kj(x)f(P, sqz) 22 dz

<

N W

MJ?:B'
Since M3 > 0 and By j(P’) > 1/4, it follows that
14,7 (P") — pa(P',0)| < 6Mjz.

Together with the expectation identity above, this also proves the required lower bound
on each unmarked population expectation.

. Absolute risk. For every sample, define the floored denominator
B = max{By 7,1/8}.
If B\d,J > 1/8, flooring leaves it unchanged. If B\d’J < 1/8, then By j(P') > 1/4 gives
. 1 . .
By — Bd,J(P/)‘ = Bq,j(P') — 5= By, j(P') — Bg,j = |Ba,s — B, (P')|.
Consequently, in both cases,

Bl — Bag(P)| <1851, Bl >

col

Projection onto [1/4,3/4] decreases distance to ng j(P’), which belongs to that interval.
Using the population product identity,
Adg

5

Dfloor
Bd,J

/

— 4, (P') =

A%+ s (P)[Bas(P') — By

Dfloor
Bd,J
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Since |ng.7(P")| < 3/4, the projected estimate of Algorithm 1 satisfies
|Ha.s = 12,0 (P")] < 8IAG ;| + 6] .

This inequality applies to every sample, including those with an empty arm.

The triangle inequality for the two arm estimates and their population biases now gives

07— 0(P")| < 12M 4
+8(|AL [+ 1AG]) +6(IAF ;| + 1A 1)

For each of the four errors, Cauchy—Schwarz on the probability experiment gives

Vi(o
EP/,”‘AZ,J‘ S EP/»“(AZ,JP S \/?

The displayed upper bound on the effect error is integrable, so integration yields

0 4
Epralfy —0(P)| < 12M 5 + 28 so)
n

. Fixed-index coverage. Kernel normalization implies

1
/ Kj(x)*dz > 0.
0

Indeed, if this nonnegative integral were zero, then K; = 0 almost everywhere on [0, 1],
contradicting fol Kj(z)dx = 1. Every derivative term in V(o) is nonnegative, and its
order-zero coefficient is one, including at ¢ = 0. Hence

3 (1
Vi(o) > 4/ Kj(z)*dz > 0.
0

CJZ\/W-

The centered-moment identities imply, for every d and ¢ € {A, B},

Define the positive threshold

Vi(o
V&I’Pl’n(AZ’J) = EP’,n(Ag,J)Q S JT(l ) .
Chebyshev’s inequality therefore gives
Ppnf{|AG 1 > (G} < PpraflAg sl = G}

Varp: (A
< P ,n( d,J ) < i
= 2 = 40
Define the simultaneous-control event on the sample and seed space by

I'y= ﬂ ({|AdA,J

de{0,1}

<y n{lAL 1 <))
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The errors are measurable, and the union bound gives

4 9
<> JE—
PoraTn) 21— > > Pera{lAj 1> 21— 5=
de{0,1} oe{A,B}

On this event the two arm errors relative to their weighted population means are each at
most 14¢;. Adding the two population biases gives
|§J — Q(P,)| S 12MJ”3 + 28<J = pPJ,

where p; is the public radius of Definition 10.

The cutoff mean bounds imply

1
< N <
2_9(P)_

DN | =

Thus, on I'y, R R
max{—1,0; — p;} <O(P") <min{1,0; + ps}.

These are precisely the endpoints of I; in Definition 10. Therefore
9
Pp  {0(P') € 1;} > o

Since J > 1 and P’ were arbitrary, substituting J = L and P’ = P proves all three
fixed-index assertions.

. Honesty after public selection. By Algorithm 2, L, is a deterministic function of the
public parameters. Consider separately its zero and positive values.

If L, = 0, the candidate specified in Definition 10 is

1

bo=0, po= 5 lo=[-1/21/2

The target bounds above give
Pp o {0(P') € [y} =1 for every P’ € Mg(o).

If L, > 1, the fixed-index coverage result gives
9
]P’P',n{Q(P') el } > T for every P’ € MB(O‘),

For positive indices, projection of both arm estimates gives

1 -~ 1
_§§9J§§a /)JZO

Thus the centered interval and [—1,1] both contain 0 7; their intersection is a nonempty
connected closed interval contained in [—1, 1]. Its endpoints are measurable, being formed
from polynomial averages, a positive denominator floor, projection, and finite maxima
and minima. The zero-index interval has these properties as well. Since selection is
deterministic, the selected interval has these same properties. Together with the uniform
coverage bound, this proves

IL* S I/j’nyo-
by Definition 5.

79



6. Selected risk. If L, = 0, then for every admissible P’,

- 1 N
|00 — O(P")| = |6(P")] < 5 = P, Eps 1|00 — 6(P")| < po.

If L, > 1, nonnegativity of V7, (¢)/n and monotonicity of the square root give

7 v,
Epr . — 0(P')| < 12My 5 + 28y V(9
n
40V,
<120y s+ 28y 20VE0)
n

In both cases the bound is uniform over P’. Since Eg(n,o) = pr, by Algorithm 2, taking
the supremum gives R
sup Ep,|0L, — o(P")| < Eg(n,o).
P'eMg(o)

7. Selected expected length. For every positive candidate index J, the endpoint formula
gives samplewise

length(1;) = maX{O, min{1, §J + ps} — max{—1, a; - pJ}}
<2py.

Indeed, the upper endpoint is at most §J + pJj, the lower endpoint is at least é\J —pJ, and
2pj > 0. For the zero candidate,

length(lp) = 1 = 2pp.

Consequently the bound holds at the selected index for every sample. Integrating under
the probability experiment and then taking the supremum yields

sup Eprj,length(I,) < 2pr, = 2E3(n,0).
PreMpg(o)

O]

Proof of Theorem 2. Fix 0 < 8 < 1. We use the Legendre identities of Theorem 4 and the
Hermite generating function and orthogonality of Theorem 3. All constants introduced below
depend at most on 3, unless explicitly indexed by an additional fixed parameter.

1. Root facts used in the comparisons. For n > 2 and 0 < ¢ < 1, use the notation of
Definition 11:
v=28+1, ho =n~".

Define, on 0 < h < 1,
Yal(h) = logn + vlogh — ¥ (h,o).

We have
0<hyg <1, logn + vloghy = 0.

By Lemma 8, the function 7, is continuous. For 0 < h <t < 1,

Ybal (t) — Ybar(h) = vlog(t/h) + ¥(h,0) — U (t,0) > 0.
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Its endpoint values satisfy
Ybal(ho) = =¥ (ho,0) <0,  Ya(1) =logn > 0.

The intermediate value theorem therefore gives a unique zero &0t € [ho, 1]. Strict increase
also gives

{h € [h07 1] : /ybal(h) < O} = [hOaéroot]-

Consequently, the supremum of this sublevel set equals &.o0t, and the resolution in Defini-
tion 11 satisfies

he(n,0) = &roots logn + vlog hy(n,o) = V(hy(n,0),0).
Exponentiating yields the balance identity

exp{¥(h«(n,0),0)} =nhi(n,o)".

If 0 < hg, then ¥(hg, o) = 0, so uniqueness gives
h«(n,o) = hy, rg(n,o) = n BV

This includes o = 0.

If ¢ > ho, then W(hg, ) > 0. Indeed, when o* < hy,
(0/ho)¥? > 1.
When hy < o, we have hg < 1 and vhg < o2, whence
he'?>1,  1+1log(0?/v/he) > 1,
and their product exceeds one. Thus
Ybal(ho) < 0, Yal(0) =logn 4+ vlogo > logn + vloghg = 0.

Strict increase now gives
ho < hy(n,o) < o.

. Lower comparisons. By Theorem 5, there is cgqi; > 0 such that
Rﬁ(”? 0-) > Cdirn_ﬂ/ya ‘Cﬁ(na U) > Cdirn_ﬁ/y

for every admissible n,o. These are the required lower comparisons when o < hg.

Consider ¢ > hg. For each integer m > 2, the scales of Definition 16 satisfy

bm(0) = min{l,0v/m/8},  hm(c) =bn(o)/m?, — 0<bp(o) <1
The support scale is nondecreasing in m. Since m? < 4(m — 1)2 for m > 2, it follows that

bm—1(0) b (0)

hn—1(0) = 0=z = G 1)

< 4hy,(0).

<

81



Also hp,(0) < m~2. In particular, any integer

4096

2
he(n,o) +

satisfies m > 2 and hy,(0) < hy(n,o0)/4096. Choose the smallest integer m > 2 with this
latter property. At index two,

2 2 h
V2 ey = T2 elno)
8 32 4096

ba(o) =

because hy(n,0) < o and 1 < v/2 < 2. Hence m > 3, and minimality gives

he(n,o)
4096

hmfl(O') >
Combining this with the predecessor bound gives

he(n,o) he(n,o)
(o) < .
Te3s2 < "(7) < 1006

For this chosen index, define
how = hm(0), blow = bm(0), Feost(h) =1+ ¥(h,0) (0<h<1).

Thus 0 < hijow < hi(n,0) < o < 1. The ratio inequality of Lemma 8 gives

Fcost(hlow) > <h*(7’L, U) ) 1/2
Fcost(h*(na U)) o Mow

Using h{, < hi(n,0)", the balance identity, and ¥(h.(n,0),0) > 0, we obtain

> 64.

Nt XD Feost (hiow) /32} < nhy(n,0)" exp{—2Feost (hs(n,0))}
=exp{—2 — ¥(h«(n,0),0)}

< e 2.

Define the observed alternative laws and their information budget by

32
3

1

HZh‘ijow exp{_Fcost(hlow)/?)Q}, K= 100"

P:I: = (Pbl:tow,m)ObS’ Ainfo =

By Lemma 10,
X2(P+7 P—) S Ainfo < oo,

and the preceding calculation gives

32 32 1
0<nAingo < —K2e?2< — < —.
= M3info = 737RC = 50000 = 100

Finiteness of this divergence supplies absolute continuity and an integrable squared
likelihood-ratio deviation. To spell out the product comparison, put

Xobs = XQ(PJr’ P*)a Xsample = XQ(Pﬁn; P(§n)
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The product likelihood identity and 1 + yops < eXobs give

1 100
obs 1/100 -
1+ Xsample = (1 =+ Xobs)™ < €™Xebs < 1/ gm—@-

Therefore
1 4

1
Xsample < % < %a TV(P%L, P?n) < 5\/ Xsample <

Here the total-variation inequality follows by applying Cauchy—Schwarz to the likelihood-
ratio deviation; the positive and negative parts of that deviation have equal mass.

| =

The support and order conditions required by Lemma 7 hold. That result, which includes
independent procedure randomization, yields

4 6
Rg(n,o) > gfihiw, Ls(n,o) > glﬂ?hﬁw.
Consequently, with
4 B )
Cuoise = £ 1638477, Cmat = Min{cqir, Cnoise } > 0,
the direct and noisy cases together give
CmatT3(n,0) < Rg(n, o), Cmat”3(n, 0) < Lg(n, o)

uniformly over n > 2 and 0 < o < 1.

. Upper comparison for the public radius. Choose Kyj,s > 0 and D,y > 0 from
Lemmas 1 and 9, so that

ML,,B < KbiasL_QBa VL(U) < Z)envL2 eXp{l)env[1 + \I/<L_2a U)]}
for every L > 1. Define

Adil = 4(Denv + 1)2’
Qvar = \/160DenveDenV+17

1
Cup = max {2A§ﬂ, 12K a6 AL + 28Qvar} :

These constants are positive, and Agy > 4.

The radii in Definition 10 and the public minimization in Algorithm 2 give

1 40V}
PO = 57 PL = 12ML,5 + 28 ﬁ (L Z 1)7 EB(TL,O') S PL (O S L S Lmax)a
where the finite cap is
Lo = [nl/(45+2)w _
If 1 < Agiths(n, o), then
L 1ys E
Eg(n,o) < 3 < §Adilh*(n70) < Cypra(n, o).



Suppose instead that Agyh.(n,o) < 1, and define
Lup = (Adnhs(n, a))_1/2, Lyp = LTUPL hyp = L1:p2'
Since xyp > 1, ceiling bounds give
1 < Lyp, Tup < Lup < Tyup + 1 < 24p.

Taking inverse squares yields

Moreover,
Tup < hu(n, o) V2 < byt = pl/(45+2),

so monotonicity of the ceiling gives Ly, < Liax-

Define the dilation multiplier by

gl = -
dil h*(n7 O') .
The width bounds imply
(Deny +1)% < agiy < Aqil, aqil > 1, agithx(n, o) = hyp < 1.

Thus Lemma 8 applies and gives
1+ ¥(hyp, o) < max {1, a;i%/Q[l + U (hy(n, a),a)]} .
Because Depy/+\/aqi < 1, multiplication by Dey, gives

Denv[1 4+ ¥ (hyp, 0)] < max {Deny, 1 + ¥(hi(n,0),0)}
< Depy + 1+ Y (hy(n,0),0).

Hence
Vi (0) < Deny LpePt exp{¥(h.(n,0),0)}.

The rounding bound also gives

2 < 4 < 4
P Agithy(n, o) T he(n, o)’

Using the root balance and v = 23 4+ 1, we obtain

40Vp,, (o)

< 160Denye? 1 h, (n, o),
n

and therefore
40V
ﬂ S Qvarh*(na U)ﬁ'

The bias bound gives

Mp,, 5 < Kpiashldy, < KpiasAgyha(n,0)°.
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Since Ly, is an eligible candidate,

Eﬁ(”? 0’) g pLup
< (12Kpias AT + 28Quar) hu(n, o)
< Cuprﬁ (n> 0)'

Both cases establish this comparison over the full parameter range.

. Matched estimation and interval chains. By Theorem 1, the selected procedures
satisfy

sup  Eppl0sn,0 — 0(P)| < Eg(n, o),
PeMg(o)

sup EP,n length(fﬁ,n,o) < 2Eﬂ (na U)a
PeMg(o)

’]\:/1877740- € Iﬁ7n’0'
The minimax infima are bounded above by the objectives of these eligible procedures.

For completeness, the mean bounds imply

0(P)| = |pa(P,0) — po(P,0)] <

N | =

Thus the constant estimator zero has worst expected absolute error at most 1/2, and
the constant interval [—1, 1] has coverage one and length two. Both extended minimax
objectives are consequently finite. Conversion to real numbers preserves their comparisons
with the selected procedures.

Put
Crat = 2Cyp > 0.

Combining the lower comparisons, the finite certificate, and the upper comparison gives
Cmatrﬁ(nv U) S Rﬁ(nv U) S sup Epﬂ‘eﬁ,nﬂ - G(P)‘
PeMg(o)
< Eg(n,0) < Cnatrg(n, o),

Cmat73(n,0) < Lg(n,0) < sup Ep, length(fﬁmp)
PEMﬁ(O’)

< QEB(n, 0') < Cmatrﬁ(na U)'

The lower transfer ranges over the stated randomized decision classes, with arbitrary
procedure degree.

. Finite-sample branches and interfaces. Define the branch comparison constants by

1

Aint:(1+3y/2)3/27 CT:m, CT:€+6,
Cpow = 07—_267 Cpow = 0;267
Chr = min{l, Cr, Cpow}a Cor = maX{Ainta CT7 C’pow}-

All are positive.
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The direct branch was established above. In the noisy region, 0 < ¢ < 1 and hg <
h«(n,o) < o. Evaluation at the interface gives

\11(04,0) =021, ’ybal(a4) = log(na4”) — (072 —1).

This identity also holds at ¢ = 1, where both quantities on the right of the noise-cost
identity are zero. Strict increase on (0, 1] gives

ot <hi(n,0) <= log(no®) <o ?—-1.

The comparison is valid throughout the noisy region, including when o* < hy.

On this intermediate branch, define

- 2/3
g —e il’l = 1 1 v .
z (h*(n,a)) , Sint + log(no”)

The inequalities h(n,0) < o and o < hy(n, o) imply
1<z< o2

The intermediate noise-cost formula and the root identity give
2
14+ U (he(n,o),0) =z, logz = g{loga —log hu(n,o)}.

Substitution yields

3
z+ ?V log z = Sint, he(n,o) = o232,

The left side of the scalar equation is strictly increasing for z > 0, so the indicated root is
unique. Since z > 1,

0<logz <z, 2 < Sint < (14 3v/2)z.

Taking inverse powers gives

o o
W < h*(n, U) < AintT/z~
int int

If the branch-test inequality is strict in the other direction, then hy(n,o) < o*. Define
7= hi(n,0) /2

We have
2

T>02>1, he(n,o) =717,
and the compact cost formula gives
14+ U (hy(n,0),0) = 7{1 4 log(c?7)}.

Since log T = —% log h.(n, o), the root equation becomes

2vlog T + 7{1 + log(c*7)} = 1 + logn.
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For 072 < 71 < 79, both log7 and 1 + log(c7) increase strictly, and the latter factor is
positive. In particular,

{1 +log(c?m)} < {1 + log(c?m)}
< 1o{1 +log(c?m)}.

Thus the compact equation has a unique root on the indicated domain.

To compare that root with an explicit expression, define

A
A, = 1+10g n, Qn,a = 10g(€+02An), Yemp = (727'7 Gcmp = 7n7 Jcmp = 1+10g Yemp -

Here Ay, > 1, Qp 6 > 0, Yemp > 1, and Jeyp > 1. Dividing the compact equation by 7 gives

log

demp = 2v + Jcmp'

Using 0 < log7 < 7 and v < 3, we obtain
Jemp < Gemp < Jemp + 20 < Jemp + 6, Jemp < (1 4+ 20)Jemp-
Also o2A,, = YempGemp, SO
Qpo>1, Qpn o > 108 Yemps Jemp < 29 5.
For the reverse comparison,
e+ c’A, =€+ YempGemp < Yemp (€ + Jemp + 6).
The elementary bound logt <t — 1 for £ > 0 therefore gives

Q.o <108 Yemp + log(e + Jemp + 6)
< (Jemp — 1) + (e + Jemp + 5)
=2Jemp +e+4
< (e+6)Jemp-

It follows that
Gcmp < 2(1 + 2V)Qn,f77 QWU < (6 + G)QCmp-

All quantities divided below are positive, and these inequalities yield

A, A,
— << .
e =T =0,

Raising this comparison to the negative power —20 reverses the inequalities. Since

MNP (P
— -2 n — n,o
T/B(n’ U) T Y <Qn7a-> < An ) Y

we obtain



These are the asserted compact comparisons because A,, = log(en).

At the intermediate—compact equality,
Ypar(od) = 0.

If 04 < hg, strict increase would give 0 = ypa1(0?) < Ypai(ho) < 0. Hence o* € [hg, 1], and
root uniqueness implies
hi(n,o) = ol

The equality condition can be written as
logn +4vlogo =0 2 — 1.

Using log(c~2) = —2log o and 02072 = 1, it gives both scalar identities

o2+ 3?1/ log(c™2) = 1 + log(no"),
2vlog(o™2) 4+ 0 2{1 +log(c?c %)} = 1 + logn.

Thus z = 7 = 02, and both resolution formulas equal .

At the direct—noisy equality o = hg, the direct result gives

hi(n,o) = o = hg, log(na”) = 0.

3/2

The intermediate scalar equation then holds at z =1, and 0z7°/% = o.

Finally, cpe < 1,¢r, cpow and Cpr > Aing, Cr, Chow. All comparison factors above are
positive. Replacing their lower constants by ¢y, and their upper constants by Cy, therefore
gives simultaneous branch comparisons, with the exact equations and interfaces unchanged.

. Shrinking-noise sequences. Fix 0 < a < 1/v and set 0 = n~%. Define

1

=1—4dav, €6 = 77— -
Mo “ 7 (el + 1)

Since 2a > 0, the relation logn = o(n?*) and divergence of n?® give an integer N > 2 such
that, for all n > N,

logn < egn??, n?® > 2.
Consequently,

n2a < n2a —1.

N

nalogn < |ng|ean®® <
The relevant quantities are exactly
log(no®) = (1 — 4av)logn, o =n

Thus the intermediate branch holds for n > N; moreover, 0 < ¢ < 1 and o > hg for every
n > 2.

Define

1
dshrink =1l-av> 07 Kshrink = dshrink + > 0.
log 2
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For n > 2,
1+ log(nc”) = 1 + dgprink log n,

and logn > log 2 implies
dshrink logn < 14 log(no”) < Kgrink log n.

Applying the intermediate comparison with ¢, Cy, therefore gives, for n > N,

n(logn) ™2 < hu(nn ") <
d

3/2
Kshrink shrink

Chbr —3/2

n~%(logn)

Taking the positive power 5 yields
B
(Cbr> n~%(log n)_3ﬁ/2 <rg(n,n"?)

L
B
Chy _ _
< < 3/;’ ) n=%(logn)~3%/2.
d

shrink
shrink

Both constants are positive and may depend on a.

For a > 1/v, monotonicity in the exponent for n > 1 gives
0<n<n =py<1.
Hence the exact direct branch applies for every n > 2, with

hy(n,n~%) = ho, rg(n,n=%) =n"P/".

. Fixed positive noise. Fix 0 < ¢ <1, and define

Enoise = IOg(G2)7
Mpoise = max {17 —20noise, |log(e + 02)|} )
Kroise =1+ |log(e + 0'2)‘7

Thoise = o 21— log o.

Since logn — oo and hg — 0, there is N > 2 such that, for n > N,

My

g noise T Jogn, Thoise + 1 < logn, hg < o.

The middle inequality gives

log(no®) =logn +4vlogo > o2 — 1,

so the compact branch applies.

Retain
A, =1+1ogn, Qo = log(e + o?Ay),

and define
Llog = log An

89



The first threshold implies
Llog > Mnoise > ]-a Llog > _2£noise-

Monotonicity of the logarithm gives

1
Qn,a > log(U2An) = gnoise + Llog > iLlog'
Since A, > 1,
e+ 02N, < (e+H)A,,

and hence )
Qn,a < 10g(€ +o ) + Llog

< |log(e + )| Liog + Liog
= KnoiseLlog-

Applying the compact rate comparison and taking the power 238 > 0 gives
Liog \
cer*Q’B <bg> <rg(n,o)

An
L 2
< Cbrli 2 < - > ’

noise A
n

Since A,, = log(en) and Lj,; = loglog(en), this is the fixed-noise assertion with the
permitted dependence on o.

. The case 8 =1, o0 = n~ /5. For every n > 2,
v =23, hoznfl/?’, a:n71/6>h0, 0<o< 1.

Power identities give

Thus
log(no'?) = —logn<n'3—1=0¢"2-1,
so the intermediate branch holds at every such sample size. Also

1
no® =n'/?, log(no?) = 3 logn, ri(n,o) = hy(n,o).

The intermediate comparison at 8 = 1 therefore yields
-1/6
rl(n,n_1/6) = h*(n,n_l/ﬁ) = n

T [1+ Llogn]3/2’

with constants independent of n.
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9. A simultaneous choice of constants. Finally, define
¢ = min{cmat, Cbr }, C = max{Cpnat, Chr }

Then
0 <c, 0<C, ¢ < Cmat, Chr, C > Chat, Cor-

The root bounds give
hi(n,o) > ho >0, r5(n,a) = hy(n,o)? > 0.
Thus, in the matched chains,
crg(n,o) < cmatrsg(n, o), Cmatrg(n, o) < Crg(n,o).

The branch comparisons admit the same replacement: their factors

g Ay, Qn,a 2P
[1+ log(nov)]3/2’ Do’ Ap

are positive on their respective noisy branches. Multiplication therefore preserves the
inequalities when their lower constants are reduced to ¢ and their upper constants are
increased to C. The root, branch equations, uniqueness assertions, and interfaces retain
their exact values. Together with the sequence comparisons and the case § = 1, this proves
every assertion simultaneously.

Proof of Proposition 1. Fix 8 € (0,1].

1. By Theorem 2, there is a constant ¢ > 0, depending only on S, such that, simultaneously
for every n > 2 and o € [0, 1],

crg(n,o) < Rg(n,o), crg(n,o) < Lg(n,o).
‘We use this same constant for both transferred lower bounds.

2. Fix 0 € [0,1] and P € Mg(c). Define the embedded law and its accompanying density
and mean versions by

Q=P (Z, VO VL E) = (X,Y%, Y e), a(z) = f(P, z2), va(2) = pa(P,z) (d € {0,1}, z € R).

The density identity is inherited from Definition 2. For every measurable set Fgeore C R,
the conditional-mean identity becomes

/ viaQ = na(P,2)f(P,2) dz
{ZEFscorc} Fscorcm[flyl]
[ mpasra:
—/ va(z)a(z) dz.
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The first equality is supplied by Definition 2; the second follows because f(P, z) = 0 outside
[—1,1]. Thus the chosen v; remain conditional-mean versions on the real score space.

Choose 1
r=_.

2

Since (—r,r) C [—1, 1], the full-interval continuity in Definition 2 gives continuity of a and
both vy on (—r, 7). Moreover, Assumptions 3 and 4 give

a(z)2%>0 (z € (—r,7)), 0<
The Gaussian condition follows from Assumption 1:
E ~ N(0,1).

To verify the required joint independence, define the measurable map

Pobs(2, 90, 11) = (2, 1{z > 0}y1 + (1 — 1{z > 0})wo) , (2, 90.51) € R x {0,1}%.

Then
(Z,B) = ®gpe(X, YO Y1),

By Assumption 2, independence is preserved under this measurable transformation, so
E 1 (Z,B).

All defining conditions of G(o) therefore hold.

The embedding leaves the coordinates used by the observation map unchanged. Conse-
quently,
19(@) - Ul<0) - UO(O) - Q(P)a Qo (Ra A, B)_l = Pobs;

and hence, for every integer n > 0,

(Qo (R, A, B)™H)*" @ Unif[0,1] = P$" @ Unif[0, 1] = Pp,,.

obs

At n = 0, the sample factor is the empty product probability law, so the identity also
covers that case.

. Fix n > 2 and o € [0,1]. For every measurable estimate T, target and experiment
preservation give

sup Ep,|T —6(P)| < sup Eg|T —9(Q)|.
PeMg(o) Qeg(o)

Taking infima over the common estimator class gives the corresponding comparison of
extended nonnegative minimax objectives.

To justify the comparison after conversion to real values, note that every @ € G(o) satisfies
1< 1)1(0) — 7)0(0) = 19(@) <1.
Define the constant estimate by

Tzero(Sna U) =0.
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Since the randomized experiments are probability laws,

sup Eqg|Tero — 9(Q)] < 1.
Qeg(o)

Thus the larger-class extended minimax risk is finite, and conversion to real values pre-
serves the preceding inequality:

Rg(n, U) < Rg(n,a).

For interval length, define the constant interval procedure by
T (Sn, U) = [=1,1].
The same target bounds imply, for every @ € G(o),
Q{Y¥(Q) € It} =1, Eq length(Iy) = 2.

Hence the larger-class honest interval class is nonempty and its extended minimax expected
length is at most 2.

Now let I = [¢,v] be any interval procedure honest on G(o). For every benchmark law P,
its embedded law (Q satisfies

Pp{0(P) € I} =Q{¥(Q) I} >0.9.
Thus I belongs to the benchmark honest interval class of Definition 5. Moreover,

Lg(n,o) < sup Epplv—4 < sup Eglv—/].
PeMg(o) QEG(o)

The second inequality follows from experiment preservation. Taking the infimum over
intervals honest on G(o) proves the extended minimax comparison; the finite bound 2
permits its conversion to real values. Therefore

Ls(n,o) < Lg(n,o).
Combining these comparisons with the lower bounds already obtained yields

crg(n,o) < Rg(n,o) < Rg(n,o), crg(n,o) < Lg(n,o) < Lg(n,o).

. Finally, fix o € (0,1] and @ € G(o). Its joint independence condition, followed by the
measurable scaling map e — oe, gives

E L1 (ZB), oEL(ZB).

These supply the standardized and scaled error independence in the stated Assumption
1Y condition. The local density condition supplies a radius 7 > 0 for which

a(z) >0 (z € (—r,7)),
which is Assumption 2C. Finally, scaling the standard Gaussian error gives
N(0,1) o (e = oe)™' = N(0,5?), oE ~ N(0,5%).

This is Assumption 7, completing the three asserted conditions.
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Proof of Theorem 4. Write the shifted Legendre polynomials in the normalization

Ry(x) = Zi:o(m (;;) <j ;m)w P5(t) = R <12_t> . jeN, zteR

m

1. Orthogonality. The affine substitution ¢t = 1 — 2z, including reversal of the integration
endpoints, gives

1 1

/13-( ) B(z) d = /_1PLeg(t)PLeg(t) dt = /1 PLs (1) P (1)
; i (2) Ry (z a:——21 j . =5/ b k )

We therefore compute the inner product on the unit interval.

For k € N, define
By (x) == 2*(1 — 2)*, z € R.

Expanding (1 — 2)¥ and differentiating &k times gives Rodrigues’ identity:

k
50w = Y (1) e — ).

|
o m)!
For every 0 < i < k, the factors 2* and (1 — 2)¥, respectively, ensure that
B 0)=B"1) = 0.
Indeed, in each term of the Leibniz expansion, fewer than k derivatives fall on the factor

vanishing at the relevant endpoint. Consequently, repeated integration by parts gives, for
every polynomial R;,

/ "Ry (@)B (@) di = (—1)* / B (@) By(x) d
0 0

For k = 0, this identity involves zero integrations by parts and has no boundary conditions.

First consider j = k. The coefficient of 2* in R}, gives
2k
R (z) = k!(—l)k<k )
Combining this identity with Rodrigues’ formula and integration by parts yields
1 1 N
k!/ Ry (2)dz = / R (2)B™ (z) da:
0 0

1
= (~1)* /0 RW (2)By () do

= k! <2:> /01 (1 — z)* d.
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The beta integral evaluates to

g e — k! _ (K
/ox (=) kDI +244)  @Ck+DY

where the product is 1 when k& = 0. Since k! > 0, cancellation and the factorial formula
for the binomial coefficient give

! o2k (kD21
/0 Ry(w)* do = (k)(2k+1)! T2+ 1

If j < k, the degree of R; is j, so R(-k) = 0. Thus

k'/R Ry () dz = ( /R z)dz =0,

and the inner product vanishes. If k < j, interchange the two factors and apply the same
calculation. Hence

1 .
! > J=k
/ R](l‘)Rk(x) dr = 2] +1
0 0, j# k.

Multiplying the affine-substitution identity by 2 proves the asserted inner product on
[*17 1]

. Reflection symmetry. The shifted Legendre reflection identity is
Rj(z) = (-1)’Rj(1—z), z€R.
Applying it at = = (1 +¢)/2 gives

PLes(—t) = RJ<1;t) (~1VR, <1 . t) — (“1)PYE@),  teR.

. The bound on the interval. The finite sum defining R; is also the normalized shifted Jacobi
polynomial with both shape parameters equal to zero: its coefficient identity is

(D) (D) (1) osm<

For £ € R and r € N, define the rising and falling factorial products by

r—1 r—1
O =€+, ©p=]E€-9,
=0 =0

with both empty products equal to 1. Their definitions give
(=1 ="ty EtmlE+m)pom) = (15, 0<m <.

The falling-factorial convolution is

J .
(€ +n)y; Z ( > MiG-my  &EmeER
=0
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For nonnegative integer arguments, comparing coefficients of degree j in
L+ =1+ A+0Q"  &neN, (eR,
and multiplying by j! proves the convolution. Both sides are polynomials in the two

arguments, so the identity extends to all real arguments.

Specialize the convolution to £ = —(j + 1) and n = j. The product identities yield, for
0<m<j, ‘
(=0 +D)m = (=D"0 + D = (=D™
4!

(i-m) = (M A+ Di(om) = 5

(j+m)!
4!

)

Consequently the convolution becomes
J . . . J . .
e j (J+m)! ! 3\ G +m)
( 1)‘7'_Z<m>( 1 g! m!_z( 1 m m!
m=0
Dividing by j! > 0 supplies the normalization:
J

m = o (D) () = L com (D)9 s mi=n

0
J: m=0

3
I

These identities include j = 0, when the products are empty and 0! = 1. At the other
endpoint, direct evaluation of the defining sum gives

R;(0)=1, |R;(0)[=1.
When j = 0, the defining sum gives Ro(x) = 1 for every real x, proving the required

bound. For j > 1, define

z(1 — z) Rl (x)*
Aj ’

Nj=3G+1) >0,  &(x):=Ri(x)* + z €R.

We derive the differential identity governing this energy. Define the coefficients over their
full range by

o JEmEIR), 0sm<g
o, m> j, '

The binomial coefficient formulas imply
(m+1)%¢mi1 = =G —m)(G+m+1)ejm,  0<m <.
The coefficient of ™ in the polynomial
x(1—z)R}(z) + (1 — 2z)R}(x) + A\;R;(x)
is

(m + 1)2cj7m+1 + ()\j —m(m+ 1))cj7m.
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It vanishes for m < j by the recurrence, for m = j because ¢; ;41 = 0 and \; = j(j + 1),
and for m > j because both coeflicients are zero. Therefore

z(1—z)R}(z) + (1 — 2z)R}(z) + A\;R;(z) = 0, z eR.

Differentiation of the energy, followed by substitution of this differential equation, yields

(1-— 2:1:)R;(:c)2 +22(1 — 2)R)(z) R} (x)
Aj

Ei(x) = 2R;(x) R} (x) +

R/-($)2
=2z -1)—1—.
-1~
Thus the energy is nonincreasing on [0,1/2] and nondecreasing on [1/2,1]. Its endpoint
values are

£(0)=R;(02=1,  &(1)=R;(1)*=1.
For z < 1/2, compare with the left endpoint; for > 1/2, compare with the right endpoint.
These comparisons give

@-(z)f{gj(o)’ A C I

&), 1/2<z<1,

Since the additional term in the energy is nonnegative on the unit interval,

1 — z)R)(x)?
1~ o) R () = &j(x) <1, 0<z<l1.

Ry(w)? < Ryo) + ——— <
J

Hence |R;j(z)| < 1 throughout that interval. Finally,

1—t 1—t
“1<t<1l = 0<——<1 = L@%@N:P@<iz>'§L

4. The endpoint value. Evaluation at the positive endpoint gives

PLE(1) = R;(0) = 1.

Applying reflection symmetry at ¢t = 1 therefore yields

PES(—1) = (—1)IPF5(1) = (~1)/.

Proof of Theorem 5. Fix 0 < # < 1. For integers n > 2, define

Tdir,n ‘= n_ﬁ/(26+1) .

Expectations of nonnegative losses and their suprema below are taken in the extended nonneg-
ative reals.
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1. The selected radius at zero noise. By Lemma 1, there is a constant Kq,q > 0,
depending only on 3, such that, for every integer L > 1,

1
My < Konal 2, / Ki(2)?de < Kepal®.
0

Define
Keert .= 48K eng + 284/30K opg > 0.

For a fixed n > 2, put

Qdeg ‘= nl/(45+2)7 Lgiy = Ladng7 Lax == {adeg~|-

Since ageg > 1, the floor inequalities give
1< Ldira Qdeg < Ldir +1< 2Ldirv Ldir < Qdeg Ldir < Lmax-
These inequalities apply throughout aqes > 1, including 1 < agey < 2. Consequently,
—2
Mpy, .8 < KendeirB

S Kend(adeg/2)72ﬁ

) )
= Kendadeg622ﬁ < 4Kendadegﬁv

where the last inequality uses 8 < 1.

In the variance formula of Definition 10, the coefficient of the zeroth derivative is one at
o = 0, and every positive-order coefficient vanishes. Thus

1
V£ (0) = 2/0 Ki(z)*de,

and hence 9
40VLdir(O) < 30KendLgir < 30Kendadeg
n - n - n '

Taking square roots yields

40VLd. (0) adeg
—— == < /30Keng —=-

no - e n
The two balancing identities are

-2 - ad _
adeg5 = 2B/UB+2) =y cg _ . 1/(4B+2)-1/2

\/ﬁ = Tdir,n-

The positive-index radius in Definition 10 therefore satisfies

pLdir = 12MLdir75 + 28

Z'L()‘/v[;ldir([)) S Kcert Tdir,n .

Since Lgi belongs to the candidate set, the minimization in Algorithm 2 gives
Eﬁ(na O) =pr, < PLgir < Kcertrdir,n-
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2. Direct witnesses and their resolution. Fix n > 2 and o € [0, 1], and define

ho := n~1/(26+1)
Because n > 1 and 26+ 1 >0,

0<ho<1l, nh¥™ =1 hl=rg..

For 0 < h <1, use the laws P}? % of Definition 15. Define their mean perturbation by

. 1
o (x) == whPug -1,1 =—.
o) = @), e L k= o
The profile bounds in Definition 14 imply
0< (@) <,  [n(@) = n(t)] < wlz —t]" (2, € [-1,1]).

Together with the conditional means in Definition 15, these give

1 dir, & 3 dir dir, &

4 < pa(Py 7 a) < 4’ [1o( B, s =0, [ (B )]p < K < 2.

Their score density is continuous and satisfies

FPEE ) = L e, /1 S ) e = 1.
~1

DN | =

Their Gaussian error and independence properties are part of their construction. Thus all
the conditions of Definition 4 hold:

PIE e Mg(o) (0<h<1,0<0<1).

Since v{(0) = 1, their targets satisfy

O(PITy = kP, (PIT) = —khP, O(PITY — o(PIT)| = 2wk
3. Noiseless information bound. For 0 < h < 1, define the one-observation laws
P>, = Law pai+ (X + 02, D,Y).
’ h

For probability measures Q1, Q2 on a common measurable space, use

TV(Q1,Q2) :==  sup  |Qi(F) — Q(F)|.

F measurable

In the absolutely continuous setting used here, the chi-squared divergence is

d 2
Y*(Q1,Q2) ::/<d8; - 1> dQs.

Let the reference measure on R x {0,1}? be defined, for every measurable F, by

1 1
Hons(F) i= 3% /R 1 (2, d,y) da.

d=0 y=0
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The densities

+
o G
h dnobs
are given by
1 4
pf(m,l,l):zi h;x), 0<z<1,
1 9
pr(2,1,0) =~ F @) <<,
472
1
Py (@.0.9) = 7, ~1<z<0, ye{o1},

and are zero elsewhere. Define a likelihood ratio on the entire observation space by

iz, 1,9)/p, (v, 1,y), d=1,0<x <1,
1, otherwise.

Ah(‘r’d7 y) = {
The treated-cell densities lie between 1/8 and 3/8, so
AP, = AndPg,,  0<AL<3,  (Ap—1)° <4

In particular,
Pafh<<P(Ih, /(Ah—l)zdPQh < 0.

For each treated cell,

_ _ 1
p;(:p, ]-ay) — Py (IE, 17?/) = (2y - 1)6h(x)? by, ('Ia 17y) > g
Consequently,
_ 5 (x)?
0 < v (o, L) (A, 1,9) — )2 = 20 < g5 (02
pp, (7, 1,y)

Outside the treated cells, the corresponding integrand is zero. Summing over the two
outcome cells gives

1
(P Py < 1642027 /O [ ()2 da.

The profile is 1 — z/h on [0, h] and zero on [h, 1]. With the substitution t =1 — z/h,

! dir 2 - h N 2 o 12 _ﬁ
/O[Uh ()] dac—/o(l /h) dx—h/o Pt ="

It follows that

_ 16
X2 (Pén Pon) < ?g?h?ﬁ“.

At h = hg, the balance identity therefore yields

2/p+ -
P+ p- y< 22 1
X (Pone: Pore) < 3757 = 35000 = 100
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4. Product testing bound and Gaussian contraction. Define the sample laws by
Saih . (Pi ) n’
and abbreviate the one-observation divergence at the selected resolution as
Xdir = X2(P8:h07 P(Iho)'
The product likelihood ratio is
dsa_h() n 2\n
—=( HAho (0i),  (0i)izy € (R x{0,1})",
dSO,h()

almost everywhere under S ho Since the one-observation likelihood ratio integrates to
one,

/Aho dPa,ho =1, Xdir = /(Aho - 1)2 dPa,ho = /A%O dpaho - L

Product integration likewise gives

/ i]jleh()(oi) aSq s ((00)1) = ( / Ang dP0h0>n _1

Expanding the squared likelihood deviation and factoring its second moment over the
product measure therefore yields

2
1+X (S(—)'—}m; Oho /(HAhO Oz) ds&ho((oi)zﬂzl)

2 _
= (/Aho dPO,hO)
= (1 + Xdir)n-

Since xqir > 0 and nyqir < 1/100,

o0

. 100
(1 + xai)™ < e™Xair < !/100 < z;) 1/100)' = o=

Here the penultimate inequality follows from the exponential series and j! > 1. Thus

1 4
2(c+ o
X (507}107507%) < % < ?5

For absolutely continuous probability measures, the signed density difference has integral
zero, and Cauchy—Schwarz gives

d 1
V(Q1,Q2) = /’dg; - 1‘ dQq < 3 x2(Q1, Q2).

Applying this to the product laws gives

- 1 /4 1
V(S Sone) < 5\ 55 = 5
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For a sample
s = ((zi,di, yi))imy € (R x {0,13%)",

define the common Gaussian observation kernel by
Ko (s, F) := Pr{((z; + oei,di,yi))imy € FY,  (&)ieg ~ N(0,1)%".

The Gaussian variables in this definition are independent of the input sample. Gaussian
error independence under the direct laws implies

+ +
So’,ho - Ko'vnSO,h()'

For every measurable output event F, the function K, ,(-,F) takes values in [0,1]. The
layer-cake formula therefore bounds the difference of its integrals by

‘/ Kon(s, F) alS(J)fh0 (s) — / Kon(s, F) dSg, (s)

1
< /0 ’S&hO{KU,n(-, F) >t} = Sg 1, (Ko (-, F) > t}‘ dt
< TV(S({,LO, S&ho).

Taking the supremum over output events proves

TV(SH

o,ho’

S;ho) = TV(SS:ho’SO_,ho) <

Ut =

The construction and this inequality also apply at ¢ = 0.

. Transfer to estimation risk and honest length. Let

Useed := Uniform|[0, 1], Ef, .=¢F

oho * osho

® Useed'
The product total-variation inequality gives

TV(E+ E” ) < TV(S+ S ) + TV(Useed7 Useed)

o,ho? —o,hg o,ho? ~o,ho

Define the common submeasure by

. Jh —
dHg py = mm{ 700 )} d(E(—;hO + Eo,h())'

It satisfies A
+ _
Hono < ESpps /dHU,hO =1-TV(ES,  Eoh) > =

The mass identity follows from min{u,v} = (u+v — |u —v|)/2.

For any admissible estimator 5, domination by the common submeasure and the triangle
inequality imply

Ph()

B et 0= 0P} ) + B [0 = 0(PL )|
> [ (9= o) v

> 2mh§/dHo,hO > gﬁhg.
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At least one of the two extended risks is therefore at least %mhg , and both laws belong to
the model class. Hence

~ 4
inf sup Ep,|0—0(P) > *th.
8 PeMg(o) D

For any I € 13, », define its two coverage events by

FE o= {(Sa,U) : 0(PE) € 1(S,, U)}.

0

Honesty as defined in Definition 5 gives

9 9
+ (Et - (E-
EU,ho(Fho,I) 2 TO’ EO’,ho(Fho,I) Z E

Total variation transfers the first probability to the minus law:

9 1 7
- (Et —
Eono(Fror) 2 75~ 2 = 107
Using the union bound under that law,
_ _ 7 9 3
Eo o o s NF ) > TRET L

On the intersection, the connected interval contains both targets and has length at least
their separation. Thus

E i, length(I) > 25hgE,, (Ff  OF, ;) > 8 cnt.

dir,— -
Pho ) 5

Taking the infimum over honest intervals yields

6
inf sup Epy length(l) > Zkhp.
1€l n,o PeMg(o) " 5} 0

. Real lower bounds. For every P € Mg(0), the mean bounds give

1
The constant-zero estimator consequently satisfies
1
sup Ep,|0—0(P)| < 7

PeMg(o)
The constant interval [—1, 1] satisfies
Ponl0(P)€ 11} =1, Epnlength(-1,1) =2 (P € Ms(0).

It is therefore an admissible honest interval. These two procedures bound the extended
minimax values by finite numbers, so conversion to real numbers preserves the preceding
lower inequalities. Since hg = Tdir,n;

4 6
Rs(n,o) > g/‘”“dir,n» Lg(n,o) > g"”dir,n-
Define

4
c::5/<c>0.

As Krgirn > 0, both criteria are at least ¢7qir n, uniformly over n > 2 and o € [0, 1].
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7. Attainment and minimax upper bounds. Set
C:=2Keery >0, Pyt := PIT
The witness verification above, at h = 1, gives
Punit € Mg(0).

For every n > 2, apply Theorem 1 with 0 =0, L = 1, and P = Pyyi;. Its selected-procedure
conclusions give

Iy, € Ig 5.0,
sup Ep,|0r, —0(P)| < Ez(n,0), sup  Epy, length(Iz,) < 2E3(n,0).
PeMg(0) PeMg(0)

Since Kcert7dir,n = 0, the radius bound from the first step implies

sup EP,n‘gL* - G(P)‘ < Kcertrdir,n < Crdir,na
PeMg(0)

sup ]EP,n length(IL*) < 2Kcertrdir,n = C"’"dir,n'
PeMg(0)
Each extended minimax value is bounded above by the worst-case loss of its displayed
admissible procedure. The selected interval’s honesty supplies its admissibility for the
length minimization. The finite upper bounds permit order-preserving conversion to real
numbers, giving
R,B(”, O) < C'Tdir,ny ‘C,B(n70) < Crdir,n-

The constants ¢ and C' depend only on §, and the displayed inequalities and honesty
statement hold for every integer n > 2, as required.

O]

Proof of Proposition 2. 1. Apply Theorem 2 with the given 3. It supplies positive constants
¢, C, depending only on (3, and a unique resolution in [hg, 1]. Its defining equation is
equivalent to the equation in the present statement:

logn+vloghy = V(hy,0) <= vlog(l/hy) + Y (h, o) =logn.

The rate and selected procedures are precisely those of Definition 11 and Algorithm 2.
Consequently, the two estimation and expected-length comparison chains, together with
interval honesty, follow directly from Theorem 2. Its decision-class conclusions include
procedures with an independent uniform seed. The same constants apply simultaneously
for all n > 2 and ¢ € [0, 1], and hence along every shrinking-noise sequence.

2. The direct and intermediate formulas and the strict compact formula are supplied by
Theorem 2. At the intermediate—compact equality, that result gives
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with both scalar equations satisfied. Thus the compact representation also includes the
equality case. Its scalar equation uniquely determines 7 on the stated domain: for positive
o, its left side has derivative

2
2 21 log(o?r) >0 (r>072).
.

The direct interface is likewise supplied by the same result:
h* =0 = ho.

Finally, its specialization to 8 = 1 and o = n~/6 gives the intermediate branch for every
n > 2 and the asserted comparison

n-1/6

~1/6y _
ri(n,n=°) 15 Tlog 2

These conclusions use the observed side label D = 1{X > 0}.
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