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SA-1 Overview and Omitted Details

This supplement contains the proofs for the results in the main paper, together with additional theoretical
results and omitted details. We start with regression estimation in Section SA-2, showing that the standard
CART decision tree estimator of a constant conditional mean suffers from slow uniform convergence rates. In
Section SA-3, we study the causal effect estimators discussed in the main paper: the inverse probability weighting
(IPW), difference in means (DIM), and sum of squared errors (SSE) estimators are considered in Sections SA-3.1,
SA-3.2, and SA-3.3, respectively. The main paper results are connected to this supplement as follows.

e Proof of Theorem 1: The conclusions follow from Corollary SA-10, Corollary SA-12, Theorem SA-18,
Theorem SA-20, Theorem SA-27, and Theorem SA-29. The deeper NSS-DIM and NSS-SSE conclusions use
the depth condition stated in Theorem 1 of the main paper; the IPW, honest, and depth one source results
do not. The sharper probability constant 1/e for no sample splitting is available for the IPW transformed
outcome tree and for the depth one DIM result. For SSE, the split location result has the same 1/e split
index constant, but transferring a large bivariate SSE split fluctuation to the terminal CATE contrast
uses an additional directional transfer constant. For deeper NSS-DIM and NSS-SSE trees, later recursive
refinements of the selected root child introduce treatment fraction remainder terms, so the final theorem
records a generic positive probability constant for those cases.

e Proof of Theorem 2: The conclusions follow from Corollary SA-11, Corollary SA-13, Theorem SA-19,
Theorem SA-21, Theorem SA-28, and Theorem SA-30.

e Correction to Eicker (1979): The correction to Eicker [1979, Theorem 5], including the corrected
Darling—Erdos result used in the proofs, is stated and proved in Section SA-4.

In Theorem 1 of the main paper, the constants for no sample splitting are denoted by C7,C5 and the honest
constants by C3,Cy. The statements below use local constant notation for each estimator, often again denoted
C1,Cs; when those statements concern honest estimators, their local constants correspond to the constants
C3,C4 in the main paper. The only cases in which we retain the sharper 1/e probability factor for the CATE
error lower bound are the transformed outcome IPW tree and the depth one DIM statement. For SSE, the split
index theorem has the sharp 1/e probability factor, but the CATE error lower bound uses a generic positive
directional transfer factor. The deeper NSS-DIM and NSS-SSE results use the refinement transfer with random
arm weights in Lemma SA-40, together with the depth condition stated in Theorem 1 of the main paper.

In addition, this supplement presents the following additional results and omitted details.

e Probability analogues of the integrated mean squared error bounds in Theorem 2; see Section SA-1.3.

e Technical details on the proof strategy for Theorem 1, regularization and small cells, « regularity and small
subgroups, the JTPA resampling design, and companion numerical figures; see Sections SA-1.2, SA-1.4,
SA-1.5, SA-1.6, and SA-1.7.

e Regression and causal tree unbiasedness results, together with squared T statistic estimators; see Sections SA-
2.3, SA-3.4, and SA-3.5.

SA-1.1 Notation
The following notation is used throughout the supplement.
e Sets. R is the set of real numbers and N the positive integers. For n € N we write [n] = {1,...,n}.

e Vectors and matrices. Boldface lowercase letters (e.g. x) denote column vectors, and boldface uppercase
letters (e.g. A) denote matrices. For a vector x, its é-th component is z;; for a matrix A, its (¢, j)-th entry
is A;j. Denote by e; the j-th unit vector.

e Norms. For x € R%, define |x| = (32, 22)'/2, and [|x||oo = max;<q |2;|. For a matrix A € R™*", the

operator norm is [|Al| = supj =1 [[Ax][], and the max norm is [|Al[,,, = maxi<i<m,1<j<n |4ij]. For a
bounded measurable function g, ||g||ec = sup, |g(z)|. For the covariate vector x;, let Px denote its marginal
distribution and let Fx denote its distribution function. For a random variable Z with distribution Py,
denote the population Ly norm by ||Z|| = ([||z]|?dPz(2))*/?%; and given a random sample @ = {Z1,--- , Z,},
denote the empirical Ly norm by ||Z], = (R~ 30 | Z:]|*)/2.



e Asymptotics. For real sequences, a, < b, (or a, = o(b,)) means limsup,,_, . |an|/|bn] = 0, while
lan| < |bn| (or a, = O(by,)) means there exist constants C' and N > 0 such that |a,| < Clb,| for all n > N.
For sequences of random variables, a,, = op(b,) means plim,,_, _ |an|/|bn| = 0, while |a,| <p |b,| means
limsupy,_, o limsup,,_, .. P(Jan/bn| > M) = 0. Throughout the supplement, the covariate dimension p is
fixed. Generic positive constants may therefore depend on p, in addition to the distributional quantities
explicitly listed in each statement; sharp constants such as the displayed 1/e factors are stated separately.

e Other. 1(-) denotes the indicator function. For two random variables X and Y, X 1 Y means X and YV
are independent. For € R, |2] and [z] denote the floor and ceiling of x, respectively. N(u,X) denotes
the Gaussian distribution with mean g and covariance matrix 3. Beta(a, §) denotes the Beta distribution
with parameters (a, 8). A stochastic process {B(t),0 <t < 1} is a Brownian bridge if B is a continuous
Gaussian process with E[B(t)] = 0 and E[B(¢)B(s)] = min{t, s} — ts. When real sequences such as r,
or s, are used as split index cutoffs, inequalities such as r,, < k < n —1r, mean [r,] < k <n—[r,];
this harmless rounding convention is suppressed below. When a split index optimization is written as an
optimization over k € [n], the endpoint k£ = n is not a valid split and the optimization is understood over
the valid split indices 1 < k < n, together with any validity restrictions specific to the estimator.

e Boundary sequences. Given a € (0,1) and a deterministic sequence n,, | 0, define

Lo(a,mn) = {x€[0,1]": a; < nan® ! or 1 —x; < mn® ! for some j € [p]} .

SA-1.2 Proof Strategy of Theorem 1

The key idea behind the proof is that greedy recursive partitioning tends to select highly imbalanced splits with
probability bounded away from zero. In particular, even in the simplest case of a decision stump (a tree of depth
one), the optimal split often occurs near the boundary of the covariate space, producing child nodes with very
small sample sizes. These small cells lead to large estimation variance in some regions of &', which ultimately
prevents causal tree estimators from achieving polynomial uniform convergence rates.

Underlying our theoretical results are several technical properties of decision stumps, and hence trees of depth
one. For each tree splitting criterion and sample splitting design, we first analyze the probabilistic behavior of
the split location at the root node. This analysis characterizes the regions of the covariate space & where the
first split is most likely to occur and determines the effective sample sizes of the resulting child nodes.

Our results show that, with probability bounded away from zero, the optimal split concentrates near the
boundary of the parent node (a cell in the partition of Z). As a consequence, one of the child nodes may contain
only a very small number of observations. This phenomenon arises at the very first step of the recursive tree
construction and ultimately drives the slow uniform convergence rate. More precisely, let i = n(ty) and j be the
CART split index and split variable at the root node, respectively, for [ € {IPW,DIM, SSE}. The construction
without sample splitting and the honest construction use the same root split criterion; in the honest case, that
criterion is computed on the construction fold, whose sample size is comparable to n. For each a,b € (0,1) with
a<bandje€{l,2,...,p}, we establish that

b—a
2pe

b—
2 liminfP(n—nt<i<n-—n% j=j) >

liminf P(n® <i<n', j=j) >

n—oo

(SA-1)

Thus the left and right boundary split regions each have probability bounded away from zero for every coordinate.

The slow uniform convergence rate of the decision stump estimator arises because the optimal split tends
to concentrate near the boundary of the support, producing highly imbalanced partitions. In such cases, one
child node contains only a small number of construction observations, making the corresponding local average
estimator highly variable. Relation (SA-1) quantifies this phenomenon: for each coordinate j = 1,...,p and
each b € (0,1), summing the two boundary events and letting a | 0 gives probability at least b/(pe) that one of
the child cells {x € & : z; <<} or {x € L : x; > ¢} is highly anisotropic and contains at most n® construction
observations. Consequently, with probability bounded away from zero, the estimator exhibits arbitrarily slow
convergence in some region of 2'. For deeper NSS trees, these insights extend through the terminal descendants
of the imbalanced root child. For ordinary regression and IPW transformed outcome trees, the relevant root child
average is exactly a convex combination of terminal descendant averages. For deeper NSS-DIM and NSS-SSE
trees, a refinement transfer argument based on the random treatment-arm weights shows that the same rate
is inherited by a terminal descendant under the moderate depth condition in Theorem 1 of the main paper.



For honest trees, the selected construction-fold small cell is evaluated on an independent estimation fold; an
occupancy argument and finite-arm anti-concentration transfer the construction-fold small-cell event to the final
honest estimator.

The core of the proof studies the tree construction as the maximizer of the split criteria in (SA-7) and (SA-8),
indexed by the split location and the covariate coordinate. The analysis relies on nonasymptotic high-dimensional
central limit theorems, Gaussian comparison inequalities, Gaussian process embeddings, Darling—Erdds-type
extreme value theory, and empirical process techniques [El-Yaniv and Pechyony, 2009, Petrov, 2007, Shorack and
Smythe, 1976, Skorski, 2023]. The argument proceeds in four main steps.

Step 1: Split Criterion Approzimation. Using empirical process techniques, we establish an asymptotic
equivalence between the split criterion underlying each causal tree estimator and the split criterion of a standard
regression tree employing CART. For [ = DIM and [ = IPW, this corresponds to a regression tree applied to the
transformed outcomes yiﬁ. For | = SSE, after centering within treatment arms, the approximating process
is the sum of two independent split criterion processes, one based on %si(l) for treated units and one based on
1{_‘? €;(0) for control units; the arm-specific constants cancel from the split contrasts within each treatment arm.
A truncation argument removes extremely small or large split indices where empirical process approximations
are less reliable [Csorgo and Horvath, 1997, Theorem A.4.1].

Step 2: Conditional Gaussian Approximation. Conditional on the ordering of the covariates, the square root
of the split criterion process can be approximated by a Gaussian process with the same conditional covariance
structure. For [ = IPW and [ = DIM, the split criterion can be written as a sum of i.i.d. high-dimensional
random vectors indexed by split location and coordinate. Applying the high-dimensional central limit theorem
of [Chernozhukov et al., 2017, Theorem 2.1], we obtain a Gaussian approximation conditional on the ordering,.
Because of the structure of the split criterion, a high-dimensional central limit theory over hyperrectangles
suffices. For [ = SSE, the treated and control components are stacked into a higher-dimensional vector and a
central limit theory for convex sets [Chernozhukov et al., 2017, Proposition 3.1] is employed.

Step 3: Unconditional Gaussian Approximation. When p > 1, different covariate coordinates induce different
orderings of the observations. We therefore show that the conditional Gaussian process from Step 2 is close to an
unconditional Gaussian process in which splits across different coordinates are asymptotically uncorrelated. This
implies asymptotic independence of the corresponding subprocesses and reduces the problem to studying the
maximization of the split criterion along a single coordinate. The approximation is established using a Gaussian
comparison inequality [Chernozhukov et al., 2022, Proposition 2.1] together with bounds on the difference
between the conditional and unconditional covariance matrices. For [ = IPW and [ = DIM, the argument follows
directly from a high-dimensional central limit theory for hyperrectangles. For [ = SSE, additional approximation
error is controlled using Nazarov’s inequality [Nazarov, 2003].

Step 4: Lower bound on imbalanced split probability. The unconditional Gaussian processes obtained in Step
3 correspond to the squared norm of a univariate (I € {IPW,DIM}) or a weighted quadratic form of a bivariate
(I = SSE) Ornstein-Uhlenbeck process, with a one-to-one transformation between split index for the tree and
time for the O-U process [Csorgé and Révész, 1981, Going-Jaeschke and Yor, 2003]. The Darling-Erdos theorem
[Eicker, 1979, Horvéth, 1993] and its weighted quadratic form analogue [Zhdanov, 2022] then characterize the
distribution of the maximum of this process over an interval. Combining this result with the Gaussian correlation
inequality [Latata and Matlak, 2017, Remark 3(i)] yields the lower bound in (SA-1), which in turn determines
the effective sample sizes of the child nodes.

The remaining arguments use these insights either by tracking terminal descendants of the imbalanced root
child for NSS estimators or, for honest estimators, by conditioning on the selected partition and using the
independent estimation fold. The descendant-tracking step is exact for regression and transformed outcome IPW
averages, and it uses the random treatment-arm weights for deeper NSS-DIM and NSS-SSE trees.

SA-1.3 Probability Bounds for Integrated Error

Theorem 2 in the main text reports expectation bounds for integrated mean squared error. The probability
analogues are stated estimator by estimator in the results below and hold under the same assumptions as
Theorem 2; in particular, K is the same depth upper bound as in Theorem 2 and the constants do not depend
on K or n. For no sample splitting, Corollary SA-11, Theorem SA-19, and Theorem SA-28 imply that, for



| € {IPW,DIM, SSE},

n—00 n

lim supIP’(/&ﬂ |71(x) — T(x)|2dFX(x) > 2K log*(n) log(np)> —0,

where C; depends only on the distributional quantities appearing in the corresponding result. For honest sample
splitting, Corollary SA-13, Theorem SA-21, and Theorem SA-30 imply that

2K log5(n) _0
n - )

limsupP</£[ 71(x) — 7(x)| dFx (x) > C;

n—oo

provided that p < nt/n, < p~* for some p € (0,1), as in Theorem 2; in this honest case, C; may also depend on
p. Consequently, the bounds imply integrated Lo consistency along any sequence K = K,, satisfying

2K log*(n) 1 2Kn log®
og(n) log(np) —0 for no sample splitting, ﬂ
n n

—0 for honest sample splitting.

SA-1.4 Regularization and Small Cells

Minimum node-size constraints and related penalties can reduce the variance created by small cells, but they can
also change the adaptive behavior of the procedure. Such constraints are common in causal tree implementations
[Athey and Imbens, 2016, Online Appendix| and related software [Athey and Imbens, 2026, Xu et al., 2026].
Adaptive trees create small cells for two reasons. First, local refinement can be useful when the conditional mean
or treatment effect has sharp structure. Second, sampling noise can generate highly imbalanced splits even when
the target function is locally flat. In applications, these two mechanisms are difficult to distinguish from the
data alone.

For example, the causalTree documentation defines minsize as requiring at least minsize treated and
minsize control observations in each leaf, with default minsize=2 and example code setting minsize=20
[Athey and Imbens, 2016, Online Appendix]; see also Athey and Imbens [2026]. The htetree package uses
default minsize=20 in its high-level causal tree, IPW, matching, and forest wrappers [Xu et al., 2026]. These
implementation choices illustrate how minimum node-size regularization enters applied causal tree procedures
through user-facing tuning parameters.

The distinction matters because a rule that removes small cells may also remove splits that help the tree
recover useful structure after an earlier poor split. For example, consider the threshold CATE function

T(x) =1(z1 <1/2).

Suppose the tree first makes a poor split on an irrelevant coordinate, say xo = 0.05. This split carries no
information about the treatment effect, but it leaves most observations in one descendant node, including the
signal region {z; < 1/2}. The algorithm can still split this large descendant node and recover the threshold in
1. A minimum node-size requirement can force the first poor split to divide the sample more evenly, leaving
less sample size on every downstream branch. Thus, imbalanced splits can be harmful for pointwise estimation
and still play a useful algorithmic role in deeper trees [Ishwaran, 2015].

SA-1.5 « Regularity and Small Subgroups

a regularity requires every split to leave at least an « fraction of the parent node in each child node. This
condition is used in positive analyses of honest causal trees and forests [Wager and Athey, 2018] and related
forest methods [Meinshausen, 2006, Athey et al., 2019, Behr et al., 2022]. It rules out the small cells that drive
the lower bounds in the main text, but it can also limit the ability of a tree to isolate small subgroups.
To see this, consider
T(X) = 11(]"1 < 77)7 ne (Oa 1)7

with x = (z1,...,2,) " uniformly distributed on [0,1]P. At the population level, an unrestricted CART procedure
can recover this function with a single split on x; at 1 = 7. If n < o, an a-regular tree cannot make that split
at the root. It must instead approximate the threshold through a sequence of finer splits, requiring at least

[Tog, /o (1/m)]



successive splits along x1. This reduces parsimony and weakens variable selection adaptivity. In finite samples,
especially when p is large relative to n, repeated refinement along one coordinate creates additional chances for
spurious splits on irrelevant covariates. Balanced trees may still approximate such structures in integrated loss,
but the resulting partitions need not recover the underlying subgroup itself.

SA-1.6 JTPA Resampling Design

The empirical resampling exercise in the main text uses data from the National Job Training Partnership Act
Study. Applicants were randomly assigned either to a program group eligible for JTPA services or to a control
group that was not eligible for those services for 18 months after assignment, with later employment and earnings
measured using followup surveys and administrative records [Bloom et al., 1997].

The resampling exercise preserves empirical features of the JTPA covariates but removes the original
covariate-outcome association within each treatment arm. We first preprocess the covariate support to reduce
the influence of large mass points in preprogram earnings. After restricting attention to the target range of Xy,
we group observations by their exact X; value and randomly thin each mass point without replacement. In the
one-covariate design, if a mass point contains n, observations, we retain min{max(1, [0.5n,|), 30} units. In the
two-covariate design, we retain min{max(1, |0.2n4]), 200} units.

For the Monte Carlo resampling step, outcomes Y and treatment assignments D are held fixed, and covariates
are permuted without replacement within each treatment arm. In the one-covariate design, X; is permuted
separately among treated and control units. In the two-covariate design, the pair (X7, X5) is permuted jointly
within each treatment arm. This construction preserves the within-arm marginal distribution of X7 in the one-
covariate design and the within-arm joint distribution of (X7, X5) in the two-covariate design. The permutation
step removes the original association between covariates and outcomes within each treatment arm.

SA-1.7 Companion One-Dimensional Numerical Figures

Figures 1 and 2 report the one-dimensional companion designs for the numerical evidence in the main text. They
display the same qualitative pattern as the bivariate figures: pointwise RMSE is lowest in the interior of the
support and rises near regions where adaptive splitting creates terminal cells with limited empirical support.
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Figure 1: Synthetic Monte Carlo evidence for the univariate design (p = 1). Each panel reports pointwise root
mean squared error (RMSE) over the covariate support [0, 1] for tree depths K = 1,2,...,5. Rows compare
estimators without sample splitting (NSS) and with honest sample splitting (HON); columns compare inverse
probability weighting (IPW), difference in means (DIM), and squared error (SSE) splitting criteria. RMSE is
smallest in the interior of the support and rises near the boundary, matching the small cell mechanism in the
theory. Results are based on 2,000 Monte Carlo replications.
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Figure 2: Empirical JTPA resampling evidence for the one-covariate design (p = 1). Panels report pointwise RMSE over
the empirical covariate support after permuting the covariate within treatment arms, for depths K = 1,...,5. Rows
compare NSS and HON; columns compare IPW, DIM, and SSE. RMSE rises in regions with limited empirical support,
matching the small-cell pattern in the simulations.

SA-2 Regression Estimation

This section is self contained, and substantially improves on the results reported in Cattaneo et al. [2022]. The
results presented herein are of independent interest in regression estimation settings, and they also offer a gentle
introduction to the more technically involved results discussed in Section SA-3.

These regression results also clarify the relationship between our framework and earlier large-sample analyses
of CART decision stumps. In the univariate setting, Bithlmann and Yu [2002] and Banerjee and McKeague [2007]
studied empirical split minimizers and established cube-root type behavior under smoothness and identification
conditions on the regression function. Our lower bounds concern a different, but complementary, regime: the
constant regression function belongs to standard smoothness classes, but it removes the population-level signal
that identifies an interior split. In that no-signal case, the empirical split criterion is driven by stochastic
fluctuations, and the selected split can concentrate near the boundary with nonvanishing probability. Thus
the results below do not contradict the classical cube-root analyses; instead, they show why the identification
conditions in those analyses are essential and why uniform guarantees over broad function classes cannot be
inferred from pointwise analyses away from flat cases.

Consider the canonical regression model where the observed data {(y;,x}) : i = 1,2,...n} is a random
sample satisfying

yi = p(xi) + &4, Ele; | x;] =0, E[e} | x;] = 0% (xs), (SA-2)



with x; = (241, Zi2, - - ., LEip)T a vector of p covariates taking values on some support set 2.

Assumption SA-1 (Location Regression Model). @ = {(y;,x}) : 1 <i < n} is generated by i.i.d. latent pairs
(xi,€;) satisfying Equation (SA-2) and the following conditions for all i =1,2,--- ,n:

1. y; = p(x;) + &4, with Ele;|x;] =0 and x; L &;.
2. w(x) =c for allx € X C RP, where ¢ is some constant.
3. xia,...,Tip are independent and continuously distributed.

4. There exists a > 0 such that E[exp(\e;)] < oo for all |\ < 1/a and 0% = E[g?] > 0.

(3

Because recursive tree splits are invariant to strictly increasing coordinatewise transformations, statements
and proofs involving & = [0, 1]? or the lower corner 0 are understood after applying the marginal probability
integral transforms to the covariates. Thus, without loss of generality, the covariates may be treated as uniformly
distributed on [0, 1]P for those arguments. Throughout the asymptotic statements below, the covariate dimension
p is treated as fixed. We retain the log(np) factors in the upper bounds to record the dependence on the number
of candidate split coordinates.

To illustrate the CART estimation strategy, given any tree T, the CART estimator is as follows:

Definition SA-1 (CART Estimate). Suppose T is the tree used, and D, = {(y;,x; ) i =1,2,...,n,}, with
ny < n, is the dataset used. Let t be the unique terminal node in T containing x € X. The CART estimator is

1
i(x; T, D) = —— is
M(Xy ) /J) 'I’L(t) Z y
:X; €t
where n(t) =Y 14 L(x; €t) is the “local” sample size. In case n(t) =0, take fu(x; T,D,) = 0.

Definition SA-2 (Tree Construction). Given a dataset @1 = {(yi,x;) : i = 1,2,...,n1}, with nt < n, a
parent node t in the tree (i.e., a region in X ) is divided into two child nodes, ty, and tg, by minimizing the sum
of squared errors (SSE),

2
‘ ' s Bull(zy < <) — Ball(zy , SA-3
min BLE{{}GRXZG‘: (yi — Bl (wiy < <) — Ball(zi; > <)) (SA-3)

where (B, Br,s,j) denote the two child-node outputs, split point, and split direction, respectively. A candidate
split is valid only if both child nodes contain at least one construction-sample observation; invalid candidates are
omitted from the optimization. If a parent node has no valid split, it is left terminal. Ties are resolved by a fized
deterministic rule. The resulting CART tree is denoted by T(Dr).

Definition SA-3 (Sample Splitting). Recall Definition SA-1 and Definition SA-2, and that D = {(y;,x; ) :i =
1,2,...,n} is the available random sample.

e No Sample Splitting (NSS): The dataset D is used for both the tree construction and the treatment effect
estimation, that is, D1 =D and D, = D. The CART tree estimator is

(%) = (% T(2), 2).

e Honesty (HON): The dataset D is divided into two independent datasets Dt and D,, with sample sizes nt
and ny,, respectively, and satisfying n S nt,n, Sn. The CART tree estimator is

~

A (x) = (o T(D7), D).

SA-2.1 No Sample Splitting

We start from the no sample splitting (NSS) case, and characterize the location of the first split.

10



Decision Stumps

For each variable j = 1,2,...,p, let m; be the permutation such that z. ;) ; is nondecreasing in the index
t=1,2,...,n. Then, minimizing Equation (SA-3) can equivalently be recast as maximizing the impurity gain:
_\2 _ _ 2
Z (yi — W) — Z (yi = Ue, U(xi € tL) — Ty, 1(x; € tR))
xX; €t x;€t

tr 2
_ (\/ﬁ inEtL (yz —,LL) B rL(t)) \/%szet( ))
(n(tL)/n(t))(1 —n(tr)/n(t)) 7

where gy = n(t) "' Y0, ¢, vil(x; € t). This is also equivalent to maximizing the conditional variance given the
split:

n(tfl)(z)(tR) (ytL - th)Q'

We start by considering the case when the tree is depth one (K = 1), i.e., a decision stump. Then optimization
objectives are equivalent to choosing a splitting coordinate 7, and a splitting index ¢ such that

tr = {u e : u; < $7r5(i),j}7 tr = {u e u; > .’Eﬂ-j(i)yj}.

The tree output can then be written as

() = Pher X ER
Utp, XEtp

where x; denotes the value of the j-th component of x.

The following theorem characterizes the regions of the support & where the first CART split index %, at
the root node, has probability bounded away from zero. As a consequence, the theorem also characterizes the
effective sample size of the resulting cells (recall the data is ordered so that the split point is T, (1),; and hence

1= #{xi 1 55 < @0 5})-

Theorem SA-1 (Imbalanced Splits). Suppose Assumption SA-1 holds, and let (i,7) be the CART split index
and split direction at the root node. For each a,b € (0,1) with a < b, and { € [p], we have

b— h—
liminfP(n® <i<nb j=0)> =2 liminfP(n—n®<i<n-—n®j=10)>— (SA-4)
n— oo 2p6 n—00 2176
which implies
liminf P(n® <i<n )>b—a limianP’(n—nb<i<n—n“)>b_a
n—0o00 - - 2’ n— o0 - - 92

Theorem SA-2 (Convergence Rates for Decision Stumps). Suppose Assumption SA-1 holds. Suppose the CART
tree has depth K = 1. Then for any a,b € (0,1) with a < b, we have

(=

n—oo xeX e

limianE”<sup |55 (x) — | > on~2/(2 + o(1)) loglog(n )) > -, (SA-5)

and, under the probability integral transform normalization described after Assumption SA-1, for any deterministic
sequence ny, | 0,

liminf  inf (|ASt“’“p x) —pl > Un_b/Q\/(Q—I—o(l))loglog(n)) >

n—00 x€XLn(a,nn)

e (SA-6)
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Deep Trees

We will show that the imbalanced split issue is inherited from decision stumps by any finite recursive tree with
at least one split; the depth may vary with n.

Theorem SA-3 (Convergence Rates for Deep Trees). Suppose Assumption SA-1 holds, and the CART tree has
depth at least one. Then for any b € (0,1), we have

lim inf P ( sup |78 (x) — p| > on"2\/(2 + o(1)) log log(n)> >b/e.
Therefore, decision trees grown with CART methodology need not converge faster than any polynomial in n,
when uniformity over the full support of the data &', and over possible data generating processes, is of interest.
However, for the Ly risk we still have the following positive result. This is because the small cells that lead
to issues in uniform consistency will have small Px measure.

Theorem SA-4 (L, Convergence Rate for NSS). Suppose Assumption SA-1 holds. Then for any tree with
depth at most K (possibly depending on n),

E[/ ("8 (x) — p)?dFx(x)| < 02K log™ (n) 10g(np)’
X

n

where C' is a positive constant that only depends on the distribution of ;. Moreover,

2K 1og* (n) log(np)> 0
n )

1imsup1P>< /x ("8 (x) — p)?dFx(x) > C’

n— oo

where C' is a positive constant that only depends on the distribution of &;.

SA-2.2 Sample Splitting

For the sample splitting strategy, we also present a lower bound on uniform consistency and an upper bound on
integrated Lo risk.

Theorem SA-5. Suppose Assumption SA-1 holds, and the construction fold honest CART tree has at least one
split. Then for any b € (0,1), we have

. ) C1E[ly; — pl] E[ly; — pl]?
liminf P s HON(x) —p| > —— 2 | > Oy —
e s ) 1 2 CEL ) 5 0Bl

where Cy and Cs are positive constants depending only on the distribution of y; and on the lower and upper
limiting ratios of ny/n,.

Theorem SA-6 (L, Convergence Rate for HON). Suppose Assumption SA-1 holds. Then for any regression
tree with depth at most K (possibly depending on n),

n

provided p < 7= < p~t for some p € (0,1), and C is a positive constant that only depends on the distribution of
Iz
y; and p. Moreover,

)

2K 1og®(n) )

lim supP(/%(ﬂHON(x) — u)?dFx(x) > C’ -

n—oo
where C' is some constant only depending on p and the distribution of y;.

Compared to Theorem SA-3, the lower bound on the LHS of Theorem SA-5 that we characterize has one less
V(2 + o(1)) loglog(n). Compared to Theorem SA-4, the upper bound on the RHS of Theorem SA-6 has log(np)
replaced by log(n). These changes are due to the sample splitting strategy. In particular, the Ly convergence
rate bounds imply integrated Lo consistency whenever 2% log*(n)log(np)/n — 0 for no sample splitting, and
whenever 25 log®(n)/n — 0 for honest sample splitting.

12



SA-2.3 Unbiasedness

The regression CART estimator is unbiased under honest estimation because the terminal averages are computed
on outcomes that are independent of the selected partition. For no sample splitting, the same conclusion requires
a symmetry condition on the full residual vector, since the partition is selected using the same residuals that
enter the terminal average.

Lemma SA-7 (Regression unbiasedness). Suppose Assumption SA-1 holds, and fix x € X. Let Nygy(x) denote
the final estimation sample size in the terminal node containing x for the honest CART estimator. Then

E[#* (x)] = 11 — 1 B(Nyon () = 0).

For the estimator without sample splitting, if in addition the residual distribution is symmetric about zero,

d
€; = —&;, then

E["5(x)] = p.

SA-3 Causal Effect Estimation

In this section, we consider the heterogeneous causal effect estimation problem from the main paper. The
assumptions on the data generating process and the definitions of causal trees are the same as in the main paper.
For completeness, we include them here:

Assumption SA-2 (Data Generating Process). 9 =
vectors (x;,d;,€;(0),€,(1)), where y; = dyy; (1) + (1 —d;)y
hold for alld=0,1 andi=1,2,...,n

1. d; L (x4,€:(0),:(1)), and € =P(d; = 1) € (0,1).
- yi(d) = pa(x;) +ei(d), with E[g;(d)] =0 and x; L (£,(0),g;(1)).

{(yl,dl,x ): 1 <1< n} is generated by i.i.d. latent
i(0), x; = (%3,1,...,2ip) ", and the following conditions

2

3. pa(x) =cq for allx € L, where cq is some constant, and X is the support of x;.
4. Ti1,...,Tip are independent and continuously distributed.

5. There exists a > 0 such that E[exp(\e;(d))] < oo for all || < 1/a and E[3(d)] > 0.

Throughout this causal section, the same coordinatewise marginal probability integral transform normalization
described in Section SA-2 is used whenever statements involve & = [0, 1] or the boundary sets ;,(a, n,). Because
treatment assignment and potential outcome errors are independent of the covariates under Assumption SA-2
this monotone reparametrization preserves the tree construction problem and does not change the treatment,
outcome error, or CATE components of the model.

The causal tree estimators are constructed as follows.

Definition SA-4 (CATE Estimators). Suppose T is the tree used, and D, = {(yi,di,x;]) i =1,2,...,n,},
with ny < n, is the dataset used. Let t be the unique terminal node in T containing x € X .

e The Inverse Probability Weighting (IPW) estimator is
1 d; —
Tew(x; T, D7) T Z f1— y“

where n(t) = no(t) + ni(t) = Y .7, U(x; € t) is the “local” sample size. In case n(t) = 0, take
TIpw(X T 9 ) =0.

e The Difference in Means (DIM) estimator is

. 1
TDIM(X§T797) = Z diy; — 7,[) Z (1 - di)yia

1 (t) 1:X; €t Tlo( :X; €t

where ng(t) = > 17, L(x; € t,d; = d), for d = 0,1, are the “local” sample sizes. In case ng(t) = 0 or
ny(t) =0, take Tom(x; T,92,) =0

13



Definition SA-5 (Tree Construction). Suppose D1 = {(yi, d;,x; ) :i=1,2,...,n1}, with nt < n, is the dataset
used to construct the tree T. Throughout this definition, a candidate split is valid only if both child nodes contain
at least one construction-sample observation. When a split criterion uses treatment-arm means or node-specific
treatment coefficients, the candidate is valid only if the corresponding treated and control denominators in both
child nodes are positive; otherwise the candidate is omitted from the optimization. If a parent node has no valid
split, it is left terminal. Ties are resolved by a fized deterministic rule.

e Variance Mazimization: A parent node t (i.e., a terminal node partitioning & ) in a previous tree T' is
divided into two child nodes, t, and tg, forming the new tree T, by maximizing

t t 2
W(ﬁ(tL;T,QT) - ﬁ(tR;T,ezT)) , 1 {IPW,DIM}. (SA-T)
The resulting causal trees are denoted by T1py(D1) and Tpm(Dr), respectively, for | € {IPW,DIM}.

e SSE Minimization: A parent node t (i.e., a terminal node partitioning X ) in the previous tree T' is divided
into two child nodes, ty, and tg, forming the next tree T, by solving

. 2 2
aL,bLI,r(lzlnr,%)neR ze:t (ys —ar — bud;)* + ze:t (ys — an — brd;)*, (SA-8)

where only the data Dt is used. The resulting causal tree is denoted by Tsse(DT).

Definition SA-6 (Sample Splitting and Estimators). Recall Definition SA-4 and Definition SA-5, and that
D = {(yi,d;,x]) :i=1,2,...,n} is the available random sample.

e No Sample Splitting (NSS): The dataset D is used for both the tree construction and the treatment effect
estimation, that is, D1 = D and D, = D. The causal tree estimators are

%IPW(X) = %IPW(X; TIPW(Q)a 9);
%DIM(X) = %DIM(X; TDIM(9)7 @)a and
%SSE(X) = %DIM(X; TSSE(9)7 9)a

e Honesty (HON): The dataset D is divided into two independent datasets Dt and D, with sample sizes nt
and n,, respectively, and satisfying n < nt,n, S n. The causal tree estimators are

~

>

7V'IPw(X) = IPw(X; TIPw(gT)y 97)7
%DIM(X) %DIM(X; TDIM(QT)a 97-)7 and
(

Tsse(X) = Tom(x; Tsse(D7), D1 ).

While the estimators 7;(x) and 7;(x), I € {IPW,DIM, SSE}, depend on the depth of the tree construction used,
our notation keeps this dependence implicit except in the results whose conclusions require an explicit depth
restriction. The integrated risk statements keep the depth K explicit.

For later use, whenever a sample rectangle or tree node t satisfies ng(t) A ny(t) > 0, write

fam — S (1), for= — S (1 d)=i(0),

n(t) = no(t) £

and

SA-3.1 IPW Estimator

The transformed outcomes yi%, 1<i<n,areiid. with

di =& | R (1) — (0] = e — @
E[ylﬁ(l—f) z:| E[yz(]-) yz(0)| 2] 1 05
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and

B di =& d; 1—d;
i = - = i(1)— — i(0
) — (1 — o) (<31+€())g (<:o+€())1_5
Assumption SA-2 implies E[exp()\é;)] < oo for all [A\| < 1/8 with 8 only depending on ¢ and «, and E[£2] > 0.
Hence the following results are immediate corollaries from the results in Section SA-2.

- (Cl — Co) A1 X;.

SA-3.1.1 No Sample Splitting

Corollary SA-8 (Imbalanced Split). Suppose Assumption SA-2 holds. Then for each a,b € (0,1) with a < b,
for every € € [p],

b—a
>

b—
a4 limianP’(n—n <i<n “,jzﬁ)
2pe n— 00

liminf P(n® <i<n j:E) >

n— oo

2pe

Corollary SA-9 (Uniform Rates for Decision Stumps). Suppose Assumption SA-2 holds, and the tree has depth
K =1. Then for any a,b € (0,1) with a < b, we have

(=)

[

limianE”< sup |7rpy(x) — 7| > on"%2\/(2 + o(1)) log log(n )) > 2,

n—oo xe

where 02 = V{diyg(l) — (1%111'_)?(0)} . Moreover, under the marginal probability integral transform normalization
described after Assumption SA-2, for any deterministic sequence 1, | 0,
b—a
liminf  inf IP’(% x) — 7| > on~"%/(2 + o(1)) loglo n)> .
N300 XETn () | T1pu (%) | > V( (1))loglog(n) | = Ipe

Corollary SA-10 (Uniform Rates for Deep Trees). Suppose Assumption SA-2 holds. Then for any b € (0,1)
and any NSS-IPW transformed outcome tree with at least one split, there exists a positive constant C' depending
only on the distribution of (y;(0),y;(1),d;) such that

b
lim ian( sup |Freu(x) — 7| > Cn~2/log log(n)> > e

n—roo xeX
Corollary SA-11 (Ls Convergence Rate for NSS). Suppose Assumption SA-2 holds. Then the following bounds

hold uniformly over any data-dependent azis-aligned causal tree with depth at most K (possibly depending on n)
when the displayed NSS-IPW terminal estimator is computed on that tree:

2K log(n)1
]E{ / (e (x) — 7)2dFx ()| < 02108 (Wlog(p),
@ n
where C' is a positive constant that only depends on the distribution of €; = yi% — 7. Moreover,
2K log*(n)1
limsupIP’(/ (Frpu(x) — 7)%dFx (x) > C’ og () Og(np)> =0,
n— oo @ n

where C" is a positive constant that only depends on the distribution of &;.

SA-3.1.2 Sample Splitting

Corollary SA-12 (Uniform Rates for HON). Suppose Assumption SA-2 holds, and the construction fold
HON-IPW tree has at least one split. Then for any b € (0,1), we have

- S
1iminf]P’<sup |Frpu(x) — 7| > W) > CQEH&H b,
n )

n—oo xeqd

where C1 and Coy are positive constants only depending on the distribution of €; = yiﬁ — 7 and on the lower
and upper limiting ratios of nt/n..
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Corollary SA-13 (Ly Convergence Rate for HON). Suppose Assumption SA-2 holds. Then the following bounds
hold uniformly over any data-dependent axis-aligned causal tree with depth at most K (possibly depending on n)
when the displayed honest IPW terminal estimator is computed on that tree:

. 2 2K log5(n)
E[/%(TIPW(X) —7)%dFx(x)| < C————,

n

provided p < 7T < p~t for some p € (0,1), and C is some constant only depending on the distribution of
€ = yiﬁ — 7 and p. Moreover,

2K log5(n)> _0

n

Jim suplP’( /y (Frou(x) — 7)2dFx (x) > C"

n—oo

where C' is some constant only depending on the distribution of €; and p.

SA-3.2 DIM Estimator

The DIM estimator is not itself a CART regression tree on a transformed outcome. We connect it to the IPW
transformed outcome tree by comparing the two split criteria uniformly over split indices and coordinates.

SA-3.2.1 No Sample Splitting
Approximation Results on Decision Stumps
Denote by 7, permutation of index [n] such that z,,1); < Zr,(2)0 < -+ < Tryn),es 1 < £ < p. Consider the
split criterion for the regression and ipw trees when splitting at the root node when #{x,; € tp} = k: For
1 <4< p, 1< k<n, consider
k(n—k
om0y = EEZ) Gy ) opnr 1)),
n
_ k(n—k
g, 0) = BB (e gy g 0)’
where

k k
2ict Ay ¥met)  2oi=1 (1= dry(0))Um()

~DIM
Tr, (k7 E) = & % 5
>ic1 Aoy (i) > (1— dm(i))
omnyy, gy Dokt Qe (Yre()  Doierar (1 ()Y
7-R (k7£) - n - mn
Zi k1 g () Zi k+1(1 — dry(i))
_ 1 7'r - 71' 7
7P, = Z e (i )Ew( - Z e( @ o (0),
—IPW k E o 1 - dﬂl() 1 B 7"5() . 0
TR ( ) ) - n— Z 5 87‘(’[(1) /{2 Z 7\'13(1)( )
i=k+1 i=k+1
Replacing €, (i) by ¥x, ;) would give 777" (or 75") instead of 7™ (or 75"). Using e, (;) here lets us approximate

the #P™M(. ¢) processes.
The optimization objective based on Definition SA-5 for the regression-based estimator with variance
maximization is equivalent to choosing a splitting coordinate jeg, and a splitting index ;e such that

tL = {u € ‘% : ujrcg g x‘“’jreg ('Zreg)»jreg}7 tR = {u € "%‘ : ujrcg > mﬂjreg ('Zreg)vjreg}’

that maximizes

nULnn) (2 r,) - ﬂcg(m))z,
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that is,

(Zregs Jreg) = arg max I (K, 1),
k¢

k

. . . . i1 Ay () Ymp (i
A technical aspect is to control for fluctuations of objects of the form %{;”ﬁ;“
i

, for which we will use a
truncation argument that requires Zle dm(i) > r, with r,, = co. Let Zp1x denote the set of candidate splits for
which all treated and control denominators in the left and right child nodes are positive. In the approximation
lemmas below, maxima are taken over this set of valid candidates, equivalently over the candidates retained by
Definition SA-5. On the balanced ranges used below, the event that all required denominators are positive has

probability tending to one. This gives the following lemma:

Lemma SA-14 (Approximation Error). Suppose Assumption SA-2 holds. Let (r,)nen be a sequence of real
numbers such that r,, — 0o. Then

_ loglog(n)
max M (k1) — f“’w(k,@) - 0P< .
<p, rn<k<n—ry vVIn
XS '

We also control for the truncation error:

Lemma SA-15 (Truncation Error). Suppose Assumption SA-2 holds. Let p,, be a sequence taking values in
(0,1) such that p, — 0 and pyloglog(n) — oo, and take s, = exp((logn)?™). Then

Sn

1<e<p, (k,£)EZom
1<k<s, or n—s,<k<n

— °on

max Ik ) — jlpw(k,f)‘ =Op (pn log log(n) + - log log(n)).
Rates for Decision Stumps

The previous two lemmas reduce the argmax of #P™ to the arg max of .#™¥. The latter is the split criterion
based on CART with transformed outcome %Ei(l) - 11_7%' €;(0), and results from Section SA-2 can be applied.

Theorem SA-16 (Imbalanced Split). Suppose Assumption SA-2 holds. Then for each a,b € (0,1) with a < b,
for every € € [p],

b— b—a

lim inf]P’(na S iDIM S TLb,jDIM = E) > s .
n—o00 2pe n—o00 2pe

liminf]P’(n —nb <ipm < n—n® jom = 6) >

The issue of imbalanced cells gives rise to the slow uniform convergence rate.

Theorem SA-17 (Uniform Rates for Decision Stumps). Suppose Assumption SA-2 holds, and the tree has
depth K = 1. Then for any a,b € (0,1) with a < b,

Q| o

n—oo xex ’

lim ian( sup |fpm(x) — 7| > on~2/(2 + o(1)) log log(n)) >

where 02 = VI[§;], with &; = %ai(l) — %dgsi(()). Under the marginal probability integral transform normalization

described after Assumption SA-2, for any deterministic sequence 1, | 0,
b—a
2pe

liminf  inf IP’(|%DIM(X) — 7> on"2/(2+ o(1)) log log(n)> >

n—oo xe‘%n(avnn)

Deeper Trees

We generalize the above results on decision stumps to recursive trees whose depth may vary with n, subject to
the leaf count condition below.
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Theorem SA-18 (Uniform Rates for Deep Trees). Suppose Assumption SA-2 holds. Fiz b € (0,1), and suppose
the NSS-DIM tree has depth at least one and at most K = K,,, where

2K log?n = o(nb/‘l\/log log n) .

Then there exist positive constants cpmn and gpm, depending only on the distribution of (y;(0),y;(1),d;) and on
the fized covariate dimension p, and not on b, K, orn, such that

lim inf]P’( sup |7pm(x) — 7| > eomn Y2 /log log(n)> > qgomb-

n—oo xeq

For integrated Lo loss, we also have the following upper bound.

Theorem SA-19 (L, Convergence Rate for NSS). Suppose Assumption SA-2 holds. Then the following bounds
hold uniformly over any data-dependent azis-aligned causal tree with depth at most K (possibly depending on n)
when the displayed NSS-DIM terminal estimator is computed on that tree:

] [ o) — 7] < 028 Rlrn)
X

n

where C is a positive constant that only depends on the distribution of (y;(0),y:(1),d;). Moreover,

K 4
limsupP(/%(%DlM(x) o T)Qde(X) > 0/2 log (n) log(np)> -0,

n—00 n

where C' is a positive constant that only depends on the distribution of (y;(0),y;(1),d;).

SA-3.2.2 Sample Splitting

For honest sample splitting, the same structure yields a lower bound for uniform accuracy and an upper bound for
integrated Lo loss. The rates differ from the case without sample splitting because final estimation is performed
on an independent estimation sample.

Theorem SA-20 (Uniform Rates for HON). Suppose Assumption SA-2 holds, and the construction fold
HON-DIM tree has at least one split. Then for any b € (0,1),

liminf]P’( sup |fpm(x) — 7| > Cln_b/2> > Cyb.
n—oo xeQL

where Cy and Co are positive constants only depending on the distribution of (y;(0),v:(1),d;) and on the lower
and upper limiting ratios of nt/n.. In particular, the fixved treatment-arm positivity factor involving & is absorbed
into Cs.

Theorem SA-21 (Ly Convergence Rate for HON). Suppose Assumption SA-2 holds. Then the following bounds
hold uniformly over any data-dependent axis-aligned causal tree with depth at most K (possibly depending on n)
when the displayed honest DIM terminal estimator is computed on that tree:

E[/%(TDIM(X) T)*dFx(x)| <C ,

n

provided p < 2 < p~1 for some p € (0,1), and C is a positive constant that only depends on p and the
Y

o [
distribution of (y;(0),y:(1),d;). Moreover,

2K10g5(n)> 0

lim sup]P’(/z(%DIM(x) —7)%dFx(x) > C' .

n— oo

where C' is a positive constant that only depends on p and the distribution of (y;(0),y;(1),d;).
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SA-3.3 SSE Estimator

Throughout, SSE names the split selection rule: after the SSE tree is selected, terminal node treatment effects
are estimated by the DIM estimator. Thus, while the CATE estimators given the tree of the SSE strategy coincide
with the DIM strategy, the tree construction methods differ. The analysis again proceeds by approximating the
split criterion. For SSE, the criterion can be approximated by the sum of two transformed outcome regression
criteria, one for treated units and one for control units. A careful high-dimensional Gaussian approximation
with respect to the geometry of simple convex sets then enables us to characterize the limiting distribution of
splitting indices.

For a fixed valid candidate split of a parent node t into t; and tg, the objective in (SA-8) can be profiled over
the node-specific intercepts and treatment coefficients. Up to terms that do not depend on the candidate split,
minimizing the residual sum of squares is equivalent to maximizing the treated and control variance gains

nl(tL)nl(tR) 1
ni(t) (nl(tL) ,_Z diyi = o n1(ta) Z dlyl)

X €ty 1:X; Etg

no(tu)no(tr) 1 1 2
; no(t(; (no(tL) Z (1 —di)yi — 10 (ta) Z (1- di)yi) :

11X €ty 1:X; Ety

Thus the SSE rule can be viewed as selecting the split with the largest combined improvement in separate treated
and control outcome fits.

SA-3.3.1 No Sample Splitting

Decision Stump

For each variable j = 1,2,...,p, the data {z;; : x; € t} is relabeled so that z;; is increasing in the index
i=1,2,...,n(t), where n(t) = #{x; € t}. The fit-based objective is to minimize
aL.,bLIEiBbReR Z (yi — ar, — by, di)® + Z Yi — rg — bipdi) (SA-9)
X; €L X;€lR

with respect to the index i and variable j. Again, the maximizers are denoted by (issg, jssg), and the optimal
split point {gsg that maximizes (SA-9) can be expressed as Ty (issm) Jssn -

All ratios in this subsection are evaluated only on valid candidate splits in the sense of Definition SA-5. To
break down the criterion (SA-9), denote

it (1= dry)mi (i) i1 () = it ()Y
Y= drw) o i (i
imp1 (1= dry(i) )Y i) i1 (k) = izt @Y
Sk (0= dr) S S
To denote the counts compactly, set ng = >, (1—d;), np0(k) = Zle(l—dw(i)), nro(k) =i (1=dri)),
and ny = S0 di, npi(k) = S5 dryiys nra(k) = > ittt dro(s)- Then maximizing Equation (SA-9) is

equivalent to maximizing

ISk, 0) = FESE g ok, ) — i ok, 0))7 + T (1 (k, 0) = o O, 0))

firo(k, ) =

)

ﬂR,O(ka Z) =

Since ug and p; are constant in this subsection, the arm-specific means cancel from all split contrasts within
each treatment arm. We therefore approximate this empirical process by the residual centered proxy

kn—k kn—k
77k, =1~ 9 I g ) — .07 + € G ) i (1,02
with
_ 1 1- dﬂ' i Tl'
Arolkst) = 13— en)(0), - 22 e (0,
i<k i<k
_ 1 1-— dﬂ' i _ 1 d7r i
o) =~ 3 ¢ en ) (0) Arak ) = =3 = e (1)
i>k i>k
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The latter can be approximated by the squared norm of a bivariate time-transformed O-U process, for fixed
coordinate ¢ € [p]. Let Zssg denote the set of valid candidates for the SSE criterion, where both treatment-arm
denominators are positive in both child nodes. Maxima in the following approximation lemmas are taken over
Zsse- The following lemmas formalize the approximation.

Lemma SA-22 (Approximation Error). Suppose Assumption SA-2 holds. Let (r,)nen be a sequence of real
numbers such that r,, — oco. Then

1 1 3/2
max ISSB(f_¢) — g7k, e)‘ = Op ((Ogog”)>.
1<l<p, rn<k<n—ry, VT
(k7z)E%SE

Lemma SA-23 (Truncation Error). Suppose Assumption SA-2 holds. Let p,, be a sequence taking values in
(0,1) such that p, — 0 and pyloglog(n) — oo, and take s, = exp((logn)?). Then

Sn

SSE rox
k,0) — FP%k ‘—() loglog(n) +
1SZSPI7’I1(E}:7(€)EWSSE ‘j ( 76) 7 ( 76) P<pn o8 og( ) n
1<k<sy, or n—s,<k<n

log log(n)) .

— Sp,

Theorem SA-24 (Imbalanced Split for SSE). Suppose Assumption SA-2 holds. Then for each a,b € (0,1) with
a < b, for every £ € [p],

b— b—a

a
, liminf]P’(n—nb §€SSE§n—na,jSSE:€) > .
n—00 2p€ n—oo 2p€

liminf P(n® < igsp < n’, jssp = {) > >
Remark 1. When the treated and control residual variances differ, the bivariate O-U approximation in the
proof becomes a weighted quadratic form rather than a squared Euclidean norm. Lemma SA-38 supplies the
needed extreme value approximation; it reduces to Lemma SA-32 after rescaling when the two variances are

equal. _

Lemma SA-25 (Directional transfer for SSE stumps). Suppose Assumption SA-2 holds. For every0 < a < b <1
and every £ € [p], there exist positive constants ¢ and q, depending only on the distribution of (y;(0),y:(1),d;),
such that, with ty, denoting the selected left root child,

limian(na <igsp < n’ jsse = £,n(tL)A(t)? > Zlog logn) > q(b—a).

n—oo

The same conclusion holds with tg in place of ty for the right boundary event n—n® < iggp < n—n®. Consequently,
the displayed event implies the corresponding depth one CATE error lower bound at rate n~"/2\/loglogn.

Although the SSE splitting criterion differs from the DIM variance maximization criterion, once a tree is
fixed the terminal node CATE estimator is the same. Hence the following results follow from Theorem SA-24,
Lemma SA-25, and the corresponding arguments for the DIM estimator.

Theorem SA-26 (Uniform Rates for Decision Stumps). Suppose Assumption SA-2 holds. For any a,b € (0,1)
with a < b, we have

limianE”< sup |Tsse(x) — 7| > Cln_b/2\/loglog(n)> > Cab,

n—oo xed

where C1 and Cy are positive constants depending only on the distribution of (y;(0),y;(1),d;). Moreover, under
the marginal probability integral transform normalization described after Assumption SA-2, for any deterministic
sequence Ny, | 0,

liminf  inf ]P(|7°SSE(X) — 7| > C1n~%?/log log(n)) > Cy(b—a).

n—o0 x€Ln(a,nn)

Deeper Trees

Theorem SA-27 (Uniform Rates for Deep Trees). Suppose Assumption SA-2 holds. Fiz b € (0,1), and suppose
the NSS-SSE tree has depth at most K = K,,, where

2K log?n = o(nb/‘l\/log log n) .
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Then there exist positive constants cssg and gssg, depending only on the distribution of (y;(0),v:(1),d;) and on
the fized covariate dimension p, and not on b, K, orn, such that

n—o0 xeqd

lim inf]P’( sup |7sse(x) — 7| > CSSEn*b/Z\/log log(n)> > qsseb.

Theorem SA-28 (L, Convergence Rate for NSS). Suppose Assumption SA-2 holds. Then for any NSS-SSE
tree with depth at most K (possibly depending on n),

E|:/ (%SSE(X) _ T)2de(X) S 02K 10g4(n) log(np)7
X

n

where C is a positive constant that only depends on the distribution of (y;(0),y:(1),d;). Moreover,

25 1og* (n) log(np) )

lim supp( | (usolo) = 7 ar() = €

n—oQ

= 07
where C' is a positive constant that only depends on the distribution of (y;(0),y:(1),d;).

SA-3.3.2 Sample Splitting

Theorem SA-29 (Uniform Rates for HON). Suppose Assumption SA-2 holds. Then for any b € (0,1) and any
HON-SSE tree with at least one split,

liminf]P’( sup |fsse(x) — 7| > C’ln_b/2> > Csb.
n—oo xeX

where C1 and Cy are positive constants only depending on the distribution of (y;(0),y;(1),d;) and on the lower
and upper limiting ratios of nt/n.. In particular, the fixed treatment-arm positivity factor involving & is absorbed
mto Cs.

Theorem SA-30 (Lo Convergence Rate for HON). Suppose Assumption SA-2 holds. Then for any HON-SSE
tree with depth at most K (possibly depending on n),

E[L(TSSE(X) T)*dFx(x)| <C ,

n

provided p < T < p~ L for some p € (0,1), and C is a positive constant that only depends on p and the
distribution of (y;(0),y:(1),d;). Moreover,

2K 10g5(n)> _0

lim supIP< /y (fsse(x) — 7)2dFx(x) > C' -

n—oo

where C' is a positive constant that only depends on p and the distribution of (y;(0),y;(1),d;).

SA-3.4 Squared T Statistic Estimators

The fourth method proposed by Athey and Imbens [2016] is the squared T statistic tree. Consider the version
formed from a scalar pseudo outcome 7;, with left and right averages 71, (k, £) and 7r(k, ¢) computed after sorting
along coordinate £. At the root node the index and coordinate to split (i, ) are chosen so that the squared T
statistics metric is maximized over nondegenerate candidates, that is,

o (o (k. 0) — 7k, 0)?
()= | Bremax nes0)/k+ 52k, O)(n k)’
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where S?%(k,£) > 0 is the conditional sample variance given the split,

1 1

Sk 6) = n—2 Z(Ti — 71(k,0)* + o9 Z(n — 7r(k, 0))?
i<k i>k
= - i 5 [Z(Ti —n! ZTj)z _ @(%L(k,f) _ fR(k,ﬁ))Q}

Let
Ak, 0) = @(@(u) —tr(k,0)?,  Tp= Z(Ti ot er)‘z.

Then, for candidates with Ty > A(k, ¢),

. (7 (k, 0) — 7r(k, £))?
S2(k,0)/k+ S2(k,0)/(n — k)

_ n(n—2)A(k,0)

- Ty — Ak, 0)

The map A — n(n —2)A/(Ty — A) is strictly increasing on [0,7p). Hence, on the nondegenerate candidates
retained by the rule, the squared T statistic split is the same as the variance maximization split based on the
same scalar pseudo outcomes. To avoid ambiguity, the squared T statistic rule is understood to optimize over
candidates with positive pooled residual variance, equivalently Ty > A(k,£). If no such candidate exists, a fixed
deterministic valid split, or no split if none is valid, is chosen. This degenerate fallback is irrelevant for the
equivalence above and for the stochastic lower bound arguments, which operate on nondegenerate candidates
with probability tending to one.

This equivalence is specific to the pooled scalar pseudo outcome statistic displayed above. A split rule
that studentizes treatment and control means separately, uses heteroskedastic or sandwich standard errors, or
otherwise changes the denominator specific to the candidate need not induce the same ordering as variance
maximization.

SA-3.5 Unbiasedness

Lemma SA-31 (Unbiasedness). Suppose Assumption SA-2 holds. If tyoy(x) denotes the terminal node used for
honest final estimation at X,

E[fpu(x; K)] = 7 — 7P(n(tyon(x)) = 0),
E[f(x; K)] = 7 — 7P(no(taon(x)) = 0 or ny (taon(x)) = 0), | € {DIM, SSE}.

For q = NSS, under deterministic tie breaking, the DIM and SSE conclusions hold if the potential outcome error
vector is jointly centrally symmetric,

(4(0),2i(1)) £ —(24(0), (1))

Because observations are i.i.d. and the potential outcome errors are independent of covariates and treatment
assignments, this pairwise central symmetry implies central symmetry of the full vector (€;(0),e;(1))"_, conditional
on (X,d). The IPW conclusion holds under deterministic tie breaking if, with

&= y»idi -t _ T
e -g)
the transformed residual vector (&1,...,&y,) is centrally symmetric conditional on the treatment assignments.

The displayed empty cell terms are the finite-sample bias formulas. If, in addition, the relevant terminal node
denominators are positive almost surely,

E[#(x; K)]=7,  [|€ {DIM,SSE},

under the potential outcome error symmetry condition, and the same exact unbiasedness statement holds for
l = IPW under the transformed residual symmetry condition.
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Remark 2 (A simple sufficient condition for IPW symmetry). The transformed residual symmetry condition in
Lemma SA-31 is implied by a transparent centering condition. If the potential outcome error vector is jointly
centrally symmetric and

(1 — S)Cl + 560 = 0,

then, conditional on the treatment assignments,

g — 52(1)/53 d7. = ]-7
' _5i<0)/(1_£)7 di =0,

and the transformed residual vector is centrally symmetric. In the balanced experiment case £ = 1/2, this
centering condition reduces to ¢; 4+ co = 0. _

SA-4 Correction to Eicker (1979)

As part of the technical arguments used in this paper, we correct a statement concerning the limiting distribution
of the maximum absolute value of an Ornstein—Uhlenbeck (O-U) process in Eicker [1979, Theorem 5], and of the
maximum norm in the vector valued version used below. Specifically, the term log(c) should appear in place of
21og(c), where ¢ > 0. This matters because replacing log(c) by 2log(c) changes the factor e~ (*7108(¢) = =2
to e~ (#72108(¢)) = (2¢=% 50 the limiting exponent depends quadratically rather than linearly on the window
length. The problem is that this is incompatible with the Gaussian correlation inequality argument we used for
adjacent windows. That is, for two adjacent windows of lengths c¢; logn and ¢y log n, the sublevel event for the
supremum of the absolute value, or of the norm in the vector case, over the combined window is the intersection
of the corresponding symmetric convex sublevel events on the two pieces. The Gaussian correlation inequality
implies that the probability for the combined window must be at least the product of the two individual window
probabilities. With the correct term log(c), this is perfectly consistent, because the limiting probability for a
window of length (¢; + ¢2)logn is

exp(—(c1 + c2)e™?) = exp(—cie”?) exp(—coe™ %),

so the dependence on window length adds in exactly the way required by the inequality. If one instead used
2log(c), then the same reasoning would force

exp(—(e1 + ¢2)?e™%) > exp(—(cf + ¢3)e ™),

because the left hand side would be the limiting probability for the combined window. The right hand side
would come from the product lower bound for the two adjacent pieces. But this inequality is false, since
(c1 + 2)? > 3 + & whenever c1,co > 0. Thus the extra factor 2 leads to a direct contradiction with the
probability inequality implied by the Gaussian correlation argument. For completeness, we state below a
corrected version of the result in a slightly more general form, allowing for the maximum of the norm of a
possibly multivariate O-U process. Let T'(-) denote the Euler gamma function.

Lemma SA-32 (Vector Valued Markov Type Darling-Erdés). Let {(Vi(t),...,V4(t)) : 0 < t < oo} be d
] =

independent identically distributed Ornstein—Uhlenbeck processes with E[V;(t)] =0 and E[Vi(t)‘/}(_s) exp(—|t —

s|/2), 1 < i <d. Define
1/2
o= (X vim)
1<i<d

For any c > 0, z € R,

lim P(a(log(n)) sup N(t)fbd(log(n))gz):exp(fef(zflog(c)))’

n—00 0<t<clog(n)

where a(t) = (2log(t))'/? and ba(t) = 2log(t) + £ loglog(t) — logI'(d/2).
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Proof of Lemma SA-32
Taking T' = clog(n) in Horvath [1993, Lemma 2.1], we have

i z bd(clog(n))) _
lim P su Ny < Z 7o V) —exp( —e ?).
n—oo (Ogtgcll?)g(n) t) < a(clog(n)) p( )

Expand the term %. For notational simplicity, denote

L =loglogn, A =loge, L— oo (n— 00).

First, we present some elementary expansions,

2

\/2(A+L):\/ﬁ\/l—I—%:\/ﬁ(l—i—%—%—i—O(L_?’)),

1 1 A 3A?
= 1——+=—=+0(L7?)),
V2(A+ L) \/2L( 2L+8L2+( ))

A
log(L—l—A) ZlogL—Ff— ﬁ

: +0O(L7?).

Expanding the numerator b;(clog(n)) gives

Ny =z+2A+2L+ glog(log(clog n)) —logI'(d/2),

Na

d
z+2A+2L+ §1ogL —logT'(d/2),

d
N3 =2z+A+2L+ §logL —logT'(d/2).

Then
z+ba(clogn) 2+ log(c) 4 ba(logn)
a(clog(n)) a(log(n))
N N3

T V2(A+L) VoL

1 1 1
:N1<\/m_\/ﬁ>+\/ﬁ(Nl_N3)

1 A 342 1 (dA A
N (=22 o)) —— (G2 L Lo ) +4).
HﬁzL( or Tz 7O )>+\ﬁ2L<2(L oz 1Ol )+ )

Since N3 = 2L + O(log L), the preceding display gives the bound

z+bg(clogn)  z 4 log(c) + ba(logn) _ O(l —|—10gL> —o(L1/?)

a(clog(n)) a(log(n)) L3/2

Since a(log(n)) = ©(L'/?), we have

P( sup  N(t) < z + log(c) + bd(log(n)))

0<t<clog(n) a(log(n))
B “u z 4 0(1) + by(clog(n))
- P(ogtgcf;g(n) v < )

= P(a(clog(n)) sup  N(t) —bg(clog(n)) < z+ 0(1)> — exp(—e~ %) as n — o0,
0<t<clog(n)

where the last line follows from convergence in distribution of a(clog(n)) supg<i<ciog(n) IV (t) — ba(clog(n)) to a
continuous distribution and Slutsky’s Theorem. Replacing z in the preceding display by z — log(c) gives the
stated normalization with threshold (z + bg(logn))/a(logn) and limiting probability exp(—e~(*7108(c)),
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SA-5 Proofs

SA-5.1 Technical Lemmas

We first record standard external probability tools used below. We then give two auxiliary lemmas tailored to
the SSE argument.

Lemma SA-33 (High Dimensional CLT over hyperrectangles; Chernozhukov et al. [2017], Theorem 2.1). Let
Xi,..., X, be independent centered random vectors in R™, m > 3, and let Y1,...,Y, be independent centered
Gaussian random vectors such that Y; ~ N(0,E[X;X,T]). Define

n n
Sy =n"2y"X;, Sy =n?YY,
i=1 =1

and, for a class o of Borel subsets of R™,

pn () = sup ’}P’(Sff € A)-P(SY ¢ A)l.
Aed

Let df° be the class of all hyperrectangles in R™. Set

and, for ¢ > 1,
R 3 vn
Mo x(¢) = ﬁ;l ]EL%@Xm X1 n(l%@gmmm > 4¢ﬂ0gm>] ’

with M, y (¢) defined analogously, and let M, (¢) = My x(¢) + My y (). If

Y EXZ=e*>0,  j=1,...,m,
=1

1
n
then there exist constants K1, Ky > 0, depending only on o, such that for every L, > L,

<L721 log” m) 1/6 N M, (¢n)

n

pulli) < Ky

L2 log*m 1/

n=K
Ln ’ (rb 2(

Lemma SA-34 (High Dimensional CLT over simple convex sets; Chernozhukov et al. [2017], Proposition 3.1).
Let X;, Y;, SX, SY, and p, (&) be as in Lemma SA-33. Fix constants a,d,o > 0. For a convex polytope
AM C R™ generated by at most M halfspaces, write

AM — ﬂ {fweR™: v w < Sam(v)},
VET (AM)
where 7' (AM) is the set of outward unit normals to the facets and San is the support function. For € > 0, define

AMe — ﬂ {weR™ :vTu)Sos’AM(”)"‘E}'
vEV (AM)

Suppose that every A € of admits an approzimation AM C A C AM-/™ with M < (mn)?, and that for every
such A and every v € ¥ (AM),

1 — 1 &
]E TXiQ > 2 - E TXi2+k <Bk ]f:lQ
Z[(v )1 > o7, nz (v X;["™"] < By, 2,

n
=1 =1

and
Elexp(o Xil/B)] <2, i=1,....m,
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for some B, > 1. Then

B2 log” (mn) e
n )

e <0 (

where C' depends only on a,d, and g.

Lemma SA-35 (Gaussian to Gaussian comparison; Chernozhukov et al. [2022], Proposition 2.1). Let Z; and
Zo be centered Gaussian random vectors in R™ with covariance matrices L' and 2. Suppose that E?j >g2>0
forallj=1,...,m, and let
_ 1 2
A= IS?%)S(W \Ejk — ij\.
Then
2 \1/2
sup |P(Z1 <y) —P(Zy <y)| < C(Alog?m) ",
yeR’IYL

where the inequalities inside the probabilities are componentwise and C depends only on o.

Lemma SA-36 (Gaussian maximum anti-concentration; Chernozhukov et al. [2017], Lemma A.1). Let Z =

(Zy,...,Zm)" be a centered Gaussian vector with mini <<, V[Z;] > o > 0. Then, for every e > 0,
sup]P’( max Z; — t’ < e) < Cey/logm,
teR 1<j<m

where C' depends only on ¢.

Lemma SA-37 (Cone restricted maximization on finite Gaussian grids). Let & be a finite index set and let
Z,=G",¢"T,  ses,

where (G&O) :s€S) and (Ggl) 1 s € 8) are independent copies of the same centered Gaussian vector. Let § be
any index valued rule, with deterministic tie breaking, that is measurable with respect to the collection of norms
(| Zs]] : s € 8). Let A be any event measurable with respect to the same collection of norms. Then for every
nonzero vector v € R? and every v € (0,1),

2 arccos(y)
P(4, 0" Zs| = yllolll Zs]) = mP(4), 7y = =————= >0.

Proof. Let Z = (Zs : s € §). The joint law of Z is invariant under a common orthogonal rotation of all two
dimensional vectors, because the two coordinate processes are independent copies. Let R be an independent

random rotation, uniform on the unit circle. Since (RZ; : s € §) £ 7 and both A and § depend only on the
norms, which are unchanged by R,

P(A, [v" Zs| 2 4lvllllZs]) = E[L(A) P(lv" RZs| > ~[lv]|1 Zs]| | )] -

On {]| Z;|| > 0}, the direction of RZ; is uniform on the circle, and the conditional probability in the last display is
7. On {||Z;|| = 0}, the cone inequality is automatically satisfied. Hence the last display is at least m,P(4). O

Lemma SA-38 (Weighted bivariate O-U maxima). Let Uy and Uy be independent standard O-U processes with
covariance E[Uq(s)Uq(t)] = exp(—|s — t|/2), and let

Qa(t) = XoUo(t)* + MU (1)?, A = (Ao, M),

where Mg, A\1 > 0. For each fized ¢ > 0, there exist thresholds w,(u; A) and a constant kp € (0,00) such that,
uniformly for u in compact subsets of R,

P ( sup  Qa(t) < wn(u;A)> = exp{—crpre "} + o(1),

0<t<clogn
where, with A\, = max{Ag, \1},

wp(u; A) = 2A, loglogn + O(logloglogn + |ul).

26



If Ao = A1, this reduces to Lemma SA-32 after rescaling. If Ay > Ao, then for every p > 0,

P sup  Qa(t) > wa(u;A) | = o(1),
0<t<clogn
[Uo (£)|>p|Us(t)]

provided p is fized. The analogous statement with the roles of the two coordinates reversed holds when Ao > A1.

Proof. The equal weight case is exactly Lemma SA-32 applied to A, 1/2 11\/ 2, Suppose next that Ay > Ag. The

fixed window tail expansion for stationary Gaussian quadratic forms in Zhdanov [2022, Theorem 1], applied with
d=2 a=1,Cy=1/2, and D = diag(Ao, A1), gives a positive intensity for exceedances of Q@ over any fixed
interval. The standard O-U exponential mixing/blocking argument then extends the fixed window expansion
to intervals of length clogn and yields the displayed Gumbel limit with some x5 € (0,00). This is the same
blocking step underlying the long-window Darling—FErdos statement above; only the fixed-window tail constant
changes.

It remains to justify the displayed cone assertion. On the cone |zg| > p|z1],

)\02’8 + )\12%
z + 2t

A1+ Aop?
< Aba = —0 < A
< Abad(p) 52 <A\
Thus, on this cone, Qa(t) > wy,(u; A) implies Uy (¢)% + Uz (t)? > wp(u; A)/Abaa(p). Since wy, (u; A)/Apad(p) has
leading term 2{\1/Apaa(p)} loglogn with coefficient strictly larger than 2, Lemma SA-32 for d = 2 implies that
the probability of such an exceedance over [0, clogn] tends to zero. The case A\g > A1 is symmetric. O

SA-5.2 Proof of Theorem SA-1

First, we introduce some notation. Recall that for £ € [p], m; denotes the permutation such that (2., : 1 < i < n)
is nondecreasing. Define the sample means at the left and right leaves at index k € [n] based on coordinate

¢ € [p] by

k n

. 1 N 1

/J’L(k,g) = E Zyﬂ'[(i)7 /‘LR(kae) = n—=k Z Yry(i)s ke [n}’ le [p}
i=1 i=k+1

Minimizing the sum of squares criterion in Equation (SA-3) is equivalent to maximizing the split criterion

(i,7) = argmax #(i,7).
(4,5)€[n]x[p]

where

W(m(/ﬂ,@ - ﬂR(k7€)>

2
I (k,l) = , ken], £e€]lp.
The endpoint £ = n is never a valid split; throughout this proof, maxima over k are understood to range
over valid split indices 1 < k < n, or over the corresponding truncated subset. Since multiplying all errors
by a positive constant does not change the maximizing split, we normalize V[g;] = 1 in this proof. Moreover,
under the constant conditional mean assumption, Assumption SA-1 (2), we have that fiy(k,¢) — gr(k, ) =

% Zle Emp(i) — ﬁ E?:kﬂ €x,(i)- Hence we may w.l.o.g. replace y; by ¢; in the definition of fiz, and fig, that is,

R 1 &
otk 0) =23 emy,  Br(kO=—— > ena, ke[, e,
i=1 i=k+1
The rest of the proof is organized as follows. In Section SA-5.2, we prove the results under p = 1, showing a strong
approximation of the split criterion (#(k,1) : k € [n]) by the square of a time-transformed Ornstein—Uhlenbeck
(O-U) process, and studying the argmax of the split criterion through the argmax of the O-U process. In
Section SA-5.2, we generalize to allow for p > 1. We show that the split criteria over different coordinates, that is,
(F(k,0) : k € [n]) for different £’s, are asymptotically independent. This reduces our problem to one-dimensional
calculations, and the same technique of approximation by an O-U process from Section SA-5.2 can be used.
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Univariate Case

This is the case when p = 1. For notational simplicity, define partial sums by

k
Skzzgm(i% ke [n}
=1

By Csorgd and Horvath [1997, Equation A.4.37], there exists a sequence of Brownian bridges {B,(t) : 0 <¢ <1}
on a suitable probability space such that

1 kE 1
B, (1) \ﬁ&—aﬁ% B, (t)]
max /% (k,1) — sup —————| = | max — sup —| = €y,
1<k<n . 1/n<t<1—1/n \/t(1 —t) 1<k<n \/(k/n)(1 —k/n) 1/n<t<1-1/n \/t(1 — 1)

(SA-10)
where €, = op((loglog(n))~*/2). Although Csorgé and Horvéth [1997, Equation A.4.37] bounds the approxima-
tion error of the maximum over the full range 1 < k < n as in (SA-10), the same coupling controls the supremum
over any deterministic subset of the split indices. Applying that uniform coupling to the subset 1 < k < n® or
n? < k < n gives

1 k1
| =Sk — & 5 |Ba(1)]

max — sup —F—| = €n.
1<k<n® (k/n)(1 —k/n) 1/n<t<n®"? Vi —1)

b
or n”<k<n or nt~l<t<1-1/n

The standardized Brownian bridge {B,(t)//t(1 —t) : 0 <t < 1} is distributionally equivalent to a time-
transformed Ornstein-Uhlenbeck (O-U) process {U(log(t/(1 —1t))) : 0 < t < 1}, where {U(t) : t € R} is an O-U
process with mean E[U(t)] = 0 and covariance E[U(s)U(t)] = e~ 1*7t1/2 [Cs6rgé and Révész, 1981, Section 1.9].

Define Y ) -y )
n* t(n—1 n’"(n—1
Then A,, = alogn + o(logn), C,, — B, = (2 —b)logn + o(logn), and C,, = 2logn + o(logn). By stationarity of
U@,
Bn(t Bt
]P’( sup & > sup & + 26n>
1/n<t<1-1/n t(l - t) 1/n<t<n®! t(l - t)
or n®7l<t<1-1/n
= IP’( sup [U(t)|> sup |U@)|+ 26n>. (SA-11)
0<t<C, 0<t<Ap
or B,<t<C,

Continuing from (SA-11), for any sequence u,,, we have

IP’( sup |U(t)] > sup |U(t)|+ 26n>
0<t<Chn 0<t<A,
or B, <t<Cy

cr( e 001< - 20) (w01 <) i

0<t<A, 0<t<C,
or B, <t<C,
Since U(t) is a continuous, mean-zero Gaussian process, it induces a centered Gaussian measure on the space
of all continuous functions on [O7 Cn] equipped with the supremum norm (a separable Banach space). Thus, by
the Gaussian correlation inequality [Latala and Matlak, 2017, Remark 3 (i)], we have that

IP’( sup  |U@)] < up — 26n)
0<t<A,

or B, <t<C,

2]?( sup |U(¢)] <un—26n> ~P( sup |U(t)] <un—26n>
0<t<A, Bn<t<Cy

= ]P’( sup |U@)] < uy — 2€n> ~IP’( sup  |U@)] < up — 2en), (SA-13)
0<t<A, 0<t<Cn—By,

28



where the last equality follows from stationarity.

Remark 3. The next step of our proof relies on a precise characterization of weak convergence for the suprema
of a standardized empirical process, as studied in [Eicker, 1979]. However, Eicker [1979, Theorem 5] is incorrectly
stated: the 2log(c) term appearing in the limiting probability should be log(c). This correction has important
implications in our proof. |

By the Darling-Erdés Limit Theorem for the O-U process [Csorgé and Révész, 1981, Theorem 1.9.1] and
[Eicker, 1979, Theorem 2.2 and the correct version of Theorem 5], for all ¢ > 0 and z € R, we have

2logl 1/2)loglogl —(1/2)1
lim IP< sup () < 228 og(n) + (1/2)logloglog(n) + 2z — (1/2) og(vr))
e 0<t<(c+o(1)) log(n) 210glog(n)
= exp (e (HN), (SA-14)

For a detailed proof of a generalized result on a multidimensional O-U process, see Section SA-4.
Let z* maximize z — exp ( - e_(z_log@_(b_a)))) — exp ( — e_(z_log(z))), and set

_ 2log log(n) + (1/2) logloglog(n) + z* — (1/2) log(r)
21og log(n)

n

Because €, = op((loglogn)~1/?), there is a deterministic sequence 4, J 0 such that P(|e,| < 6, /+/Toglogn) — 1.
Hence replacing u,, by wu, * 2¢, only changes the Darling—FErd&s centering by an o(1) perturbation in the z scale.
We combine (SA-11), (SA-12), and (SA-13), and employ (SA-14) three times with ¢ =2, c =2 —b, and ¢ = q,
using the preceding perturbation observation. We have that

lim ianP’( sup 7|B”(t)‘ > sup 7‘ Bu(t)] + 26n)
n—oo 1/n<t<1-1/n \/t(1 —t) 1/n<t<n® 1! t(1—1)

or n®~l<i<i-1/n
> exp ( _ e*(z*—log(a))) . exp ( _ e,<z*7log(27b>>) — exp ( _ 6,(2*71%(2)))

— exp ( _ e,<z*,log(2,<b,a>>>) ~exp ( _ e,<z*,1og<2)))

2 _q
_b—a 1_b—a b-a
) 2

S>b-a
- 2e

(SA-15)

Multivariate Case

For the general case p > 1, we show that the split criteria over different coordinates, that is, (#(k,£) : k € [n])
for different ¢’s, are asymptotically independent after truncating away endpoint candidates with negligible
probability. This reduces the lower bound calculation to the one-dimensional O-U argument in Section SA-5.2.

To show the split criteria over different coordinates are asymptotically independent, we divide the argument
into two steps. In the first step, we show the partial sum process for n indices and p coordinates can be
approximated by another partial sum process with Gaussian increments and the same covariance structure. In
the second step, we show the covariance between the split criteria over any two different coordinates and any
indices is vanishing. Together with Gaussianity, this implies asymptotic independence over different coordinates
on the truncated candidate range.

Step 1: Non Gaussian to Gaussian Coupling.

For 1 < /¢ < p, denote by Hﬁ(%) the scaled partial sum for the /-th coordinate evaluated at time %, that is,

k n
k n k
14 — E E
Hn (n) = k(n — k‘) { ‘ Eﬂl(i) - E 2 €7T€(i)}



where #7¢ : [n] — [n] is the inverse mapping of 7*.
We use a truncation argument for the proof. Fix ¢ € (0,1). Take r,, = exp((logn)¢). And consider

o v

n

. k T T
m(]l(#ﬂj(z)gk)—ﬁ):rngk‘gn—rn) :1§€§p) i,

where #7 denotes the inverse mapping of 7¢. The factor /n standardizes the vector. Let P denote the number of
displayed coordinates, writing P = p(n — 2r,,) below with the harmless rounding convention for split index cutoffs.

Conditional on 4, the o-algebra generated by the p permutations 7!, --- , 7P, the vectors C; are independent,
and for all 1 < j <P, 1< /¢ < p, we have

n! zn:]E[CinL@] = k(nn— 5 {k(n ; k)2 +(n— k)(i)z} =1,

where we assume row j in C; corresponds to /n ﬁ(ﬂ(#ﬂ'e(i) < k) — £). We apply Lemma SA-33

conditionally on £ with the lemma notation
m:Pa Xl:CZ? YtL:D’La ‘Q{:d}fe'

Since r, = o(n) and p > 1, P > 3 for all large n; the finitely many smaller values of n are irrelevant for the
asymptotic bound. We bound the quantities in the lemma. Suppose K; and K> are the universal constants
given in Lemma SA-33,

— .. 3
Lo = s, 3L BICy* |8

n— k\3/2 k \3/2 5
() - () By

- 1((n—k)*? k32
~ 11;1?;(;7 Tngll?gar}ffnz E ( ]{31/2 + (Tl - k)1/2>
S Vn/ra. (SA-16)

Take L,, = L,, then

729 4 —-1/6 1/6
(bn:Kz(Lnk;g(W) =K2( " ) .

The definition of C; implies C;; is \/n/r,-exponential. Hence

My x(8) =n~t ;E[mx 01, [C | > V(40 ox(e))) | #]

n 1/2 1/2
-1 .16 .
<n 2&3[11%&%{1) |Ci5] ’%’] PL??%% |Ci;| > v/ (4, log(P))’%]

1/2

gnli{ > E[Cg@]]l/z[ 5 (icy >\/77/(4¢n10g(P))’%>}
=1 =1<5<P 1<5<P
B ngwn)] i

S PO/ e N

srord e (- (i55) )

-2
Sn

since r, = exp((logn)¢) and e,p are fixed. Conditional on 4, let D;,1 < i < n be independent mean-zero
Gaussian random vectors such that

D; ~ N(0,E[C;C/ |#]),  conditional on .
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Then for each 1 < j <P, 1 <i < n, we have D;; is \/n/rp-subGaussian. Hence the same argument implies

Mn,Y((ybn) S TL72

Lemma SA-33 then implies

P S0 ala) oo 3 el < s (R ol Mo
1=1 i=1

sup

Aegre n L,

(log7(P) ) 1/6 ry 1
Tn nn

(10g7(”) ) 1/6, (SA-17)

Tn

A

A

where &/*¢ is the class of all rectangles A of the form
A:{UERPSCLJ' S’LLJ' Sbj,Vj: 1,2, ,P},

for some —oo < a; <b; < oo, j=1,2,---,P. In particular, under the variance normalization above, suppose
u;, 1 <4 <mnareiid. N(0,1) random variables. Then D; can be taken such that

b =i

k(n — k)

The above result shows if we define

k n
k n k
Z —_ = —_— A L
Gn<n> ﬂ/k(n_k){ ;Zluwf(z) - ;:1 Uwf(n},

then Equation (SA-17) and unconditioning on %, we get

(1 (#ﬂ()<k)—§):rn,gkgn—rn)—rzlgégp)—rui.

log’ (n) ) e

Tn

sup ’P( max |H(k/n)| <ty 1<0< p) —IP( max |GY(k/n)| <tp,1 << p)‘ < (

t1,tpER rnSk<n—ry, rn<k<n—r,
Step 2: Gaussian to Gaussian Coupling.

For 1 < ¢ < p, denote by G¥, ( ) the partial sum for the /-th coordinate evaluated at time & =, that is,

k n
k [ n k
4 _ E E
Gn <7’L) - k(’I’L — k’){ gt Uret (i) — ﬁ P uﬂ'e(i)}'

Let G, = (GL(k/n): 1 <k<n)",--- (GP(k/n): 1<k <n)")". Then G, is a (n— 1)p-dimensional Gaussian
random vector; denote its covariance matrix by 3,,. It remains to show that 3, is close to one with covariance
between different coordinates zero.

Consider two different coordinates, ¢1,¢s € [p]. Assume w.l.o.g. that {; = 1 and 5 = 2. Let k,j € [n].
Denote by o the sigma-algebra generated by m,---,m,. Then

o or(3) Gz(n> ’

Kk J .k n
:\/k(nn— {ZZEuﬂ’l Y Ura (i) ‘O’ %ZZEuﬂ”l(z Uy (i) IO’]

= i=114'=1

1 %
j .. n n
kj
Z E 7r1(1 7o ( )|0- ﬁ Z E[uﬂl(i)UTrQ(i’)|a-]}
1

iz i=14'=1

1=
1
n n jk(n G
= Eltr, () Ur o -1
Ve T 5k 2 35 ol =1

_k
n

i=
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To calculate Zf Dy E[tr, (iyUn,i1y|o], first condition on m, and let & = {m(i) : 1 < i < k}. Then
ZZ 1 Zl/ 1 Bt () Uy iy o] = {3 € [5] : m2(i") € F}|. Consider

f(r) = jfkl{Z € [j]: m(i) € T},
where 7 is a random permutation of [n]. Changing the order of the first j values of m does not change the value
of f(m), and |f(m) — f(7>")] < f; for all m, s € {1,--,j}, t € {j +1,--- ,n}, where the permutation 7** is

obtained from 7 by transposition of its sth and tth coordinates. Below we reduce to j,k < [n/2]. Then by
Lemma 2 from El-Yaniv and Pechyony [2009], for any ¢ > 0,

(P>

=P(|f(m2) — E[f(m2)]| > t|m1)

J

E Trl(l)uﬂ'g(l )|O‘} - 1’ >t

22 n—1/2 1
§2exp(— _ —(1— - ))
JGE? n—j 2max(j,n — j)
Since "7;152 (1- 2max(1j nﬁj)) >1-— %, a union bound over all coordinate pairs and all r,, < j,k < n —r, gives,

with probability tending to one, a positive constant C' such that

kg

n n
=2 > Elun, (tn, i)lo] - 1‘ < C\/@ﬁ

max max
jk &
i=114'=1

bi#l T <j,k<n—7y

which implies

1
max  max |cmw&()GM Vo] < €y /208"
Ly #ly 7 <j,k<n—ry Tn

(SA-18)

The reduction to j, k < [n/2] is because

L k n " i n
(%) =Vt o~ ol
S ) JEREC S
i=k+1

Consider a (n — 1)p-dimensional mean-zero Gaussian random vector

Zn=((Zy(k/n):1<k<n)',-- (Z(k/n): 1<k <n)")T,

(Zé (k/n):1 <k <n)' has the same joint distribution as the partial sum random

where for each 1 <
1 n) T, and for any £ # ¢’ and any valid split indices j, k,

<p
vector (GY(k/n) : k<

14
<
Cov[Zf;(j/n%Zf;/(k/n)] =

Denote by T',, the covariance matrix of Z,. It remains to show I',, is close to X,,. For a tight control on the rate
of convergence, consider the truncated random vector,

T, (Gn) = (G (k/n) iy <k <n—r,) :1<L<p)T,
T, (Z,) = (Z5(k/n) :r <k <n

Also by an abuse of notations, denote by T;. (X%,) and T, (T,) the covariance matrix of T, (G) and T, (Z,),
respectively. Then Equation (SA 18) implies, with probability tending to one,

1T, (2n) = Tr,, (Tn) [l max = O(\/?) (SA-19)
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Additionally, the variance of each item of T,. (Z,) admits the following conditioning lower bound: condition on
the permutations mp, 1 < £ < p, then

V[ZE (k/n)|me, 1 < € < p] = VG (k/n)|m, 1 < £ < p]

V| (S o~ £ D)
] (S £3w)]

=1, 1<k<n,1<{<p,

7Tz,1<€<10}

where in the third line, we have used the fact that conditional on 7y, 1 < £ < p, (Urei))icn)’s are ii.d. N(0,1).
Let &,, be the permutation event on which (SA-19) holds. Since P(%,,) — 1, the following Gaussian comparison
is applied conditionally on & and &,,, and then unconditioned; the complement €¢ contributes only o(1). In the
notation of Lemma SA-35, take

Zl == Trn(Gn); Z2 = Trn(zn)a m = pT(’Il),

where T'(n) = [n —r,] — [r»]. The covariance matrices are T;. (3,) and 7T, (T',). The variance lower bound
above gives ¢ = 1, m > 3 for all large n, and

A" = HTT‘n (277«) - Trn (Fn)||max~
Therefore Lemma SA-35 gives

sup [P(T, (Gn) <y)—P(T:,(Z,) <y)| S (An 10g2 m)1/2 +o(1),
yERPT(n)

Combining with Equation (SA-19) and applying the comparison to the rectangle with coordinatewise bounds
—ty < G (k/n) < t, for each ¢, we get

sup ‘]P’( max  |GY(k/n)| §t4,1§6§p) —IP’( max | Z(k/n)| §t¢,1§€§p>‘

t1,-tpER rn<k<n—ry rn<k<n—r,
logn 1/4
= O| log(n) ( . ) +o(1) = o(1). (SA-20)

Step 3: Reduction of calculations for a one-dimensional O-U process

As in the previous two sections, fix £ > 0, and take r, = exp((logn)®). Let & = {3¢ € [p] : arg max;, . (k,{) <
ry or argmaxy, & (k, ) >n —r,}. Then by [Csorgé and Horvéth, 1997, proof of Theorem A.4.2], and a union
bound argument, we have

P
P(&) < Z]P’(arg;naxﬂ(k:,f) < Ty O arginax I (k) >n—ry) =o0(1).
=1

Hence we may effectively restrict the candidates of arg max to [r,,n — r,]. Because logr,, = o(logn), replacing
the full endpoint range by this truncated range changes the corresponding O-U time intervals only by o(logn)
and does not alter the Darling—Erdos constants below. W.l.o.g., consider coordinate ¢ = 1, and

liminf P(n® <i<n’ j=¢)

n— oo

= liminf P I (k,1) > I (k fk1> S (k,1
iminfP (e 761 > g S (6.9, s S (61) > s, /(1)

> hmlanE”(maxf(k 1) > max J(k, j), maxf(k 1)> max J(k,1),& )—limsup]P’(%’)

n— 00 ke[n] k,j#1 k€[n] ké[na nb] n—o00

zlimian( max f(k,1)>]£naxf(k,j), max #(k,1) > max .Z(k, 1))

n—00 kE€[rn,n—ry] J#L k€[rn,n—ry) kg[na,nb]
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The coupling result developed previously applies. With our notation, .# (k,¢) = (H!(k/n))%. Hence

P(k [max F(k,1)>  max F(k,7), max F(k,1)> max Z(k, 1))
€

Th M—Ty] J#LKkE[Tn,n—Ty] k€[rn,n—ry] ké[n®,nb]

k k k
= ]P’( max |H,1L<f)| > max |Hf;(f)|7 max \H,1L<f)| > max |H} (7)|)
k€[rn,n—ry] n L£1,kE[ry,n—7py] n k€[rn,n—ry] k¢ [ne,nb] n
k
zsup]P’( max |H711(,>| >z > \HZ< )
kel n

ma.
z€R Ty N—Tp] L#£1kE[ry ,n—7y]

k
max |H’1L<E)| >z>k max ) )

kE[rn,n—ry] E[rn,n— rn]
k¢[n® nb

k k
> suplP’( max |Z71L(7)| >z > max |zt <7>|
2€R k€E[rn,n—ry] n L#LkE[ry,n—ry] n

max |Z}L(%>| >z> max |Z} (%) ) — o

kE[rn,n—7n] k€[rn,n—"7x]
k¢[n® nb]

where the first o(1) accounts for removing endpoint candidates from the outside window maximum before the
threshold comparison; the same O-U endpoint bound as above applies because logr,, = o(logn). We have also
used the rectangle approximation in (SA-17), the Gaussian comparison in (SA-20), and a deterministic buffer
tending to zero; the strict inequalities are handled by replacing z with z 4+ n,, and then taking 7, | 0. For the
extreme value limit, restrict the preceding supremum to deterministic thresholds

2loglog(n) + 1/2logloglog(n) + u — 1/2log(m)
2log log(n)

The comparison error is uniform over rectangles, so restricting to this threshold family gives a valid lower

zp(u) =

, u € R.

bound after taking the supremum over u. Since we choose r,, = exp((logn)®), both log"™/® (n)r;U6 = o(1) and
log(n)(logn/r,)'/* = o(1). Tt then follows from independence and symmetry between Z’s across different £’s
that

liminfsupIF’( max |Z,1L<§>| > 2 (u) > max IZf;(S)L

N0 yeR  NkE[rn,n—ry] L£1LkErn,n—ry]

max |Z}l<§)| >z, (u) > Lo max |Z}L(E)|)

kE[rn,n—ry] Elrn,n—rn) n

kg[n,n?]
k
> liminfsupP( max |Z,1L(f>\ < 2, (u))P!
n

n—=00 yecR  KkE[rn,n—7y]

-P( max \Z}L(%N > zp(u) > max |Z}L(ﬁ)|)

ke["‘nwn_'r‘n] kG['I”n,’n—T’n] n
k¢[n® n’)
> sup exp ( —(p— 1)6—(u—log(2))) (eXp ( _ e—(u—log(Z—(b—a)))) — exp ( _ e—(u—log(Q))))
- u€R
221
_b-a 1 b—a\t*
- 2p 2p
b—a
> )
2pe

where the third line is by a similar calculation as in Section SA-5.2. Putting these bounds together, we have

b—a
liminf P <i<n’,j=1¢
ninfP(® <i<ntj=0 2 5
and by symmetry, we have
. . b ~ a A b—a
hmmfIP(n—n Szgn—n,jzﬁ)z .
n— oo 2p€
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SA-5.3 Proof of Theorem SA-2

For simplicity, we denote ji°**™(x) by ji(x). The split index arguments use the variance normalization from
Theorem SA-1; for a general error variance o2, apply the same proof to &;/0 and multiply the final estimation
error threshold by 0. We divide the proofs into two parts, one for uniform estimation and one for pointwise
results near the boundary.

Part 1: Inconsistency for Uniform Estimation Rates

For notational simplicity, introduce the partial sum based on ordering for the £’s coordinate,

k
Sk, 0) =Y en,y, ke, L€,
=1

and define the optimal index for splitting based on the ¢’s coordinate by
1 = argmax .7 (k, {), ¢ € [p].
ken]

Consider the event

Imbalance, = {j = £,i <n’ori>n—n}
= {max .7 (k,0) > max S (k,j), max.7(k,0) > max F(k 0} L€ [pl.
J

k€[nb n—nb]

b

Consider the case i < n’ on Imbalance,;. The other case where 2 > n —n® can be dealt with by symmetry. Then

sup |fi(x) — pf®
xed

> Sz(zfag)
[
o L[S0, 0) I S(u,0)*  (S(n, ) — S(w,£))?
Y 1 n—1y n—1y
1 S2(k,0)  (S(n,€) — S(k,0))?
> -
~ min{y,n — 1} (1211?2{71 ( k + n—k )
2 2
_ max S (kvé) _ max (S(?’l,g) B S(kve)) )
In/2]<k<n k 1<k<[n/2] n—=k

where the last line is because 74 is the index that maximizes the split criterion based on the ¢’s coordinate, i.e.,

n k n
e = arg max S Wi =02 => Wn — Sk O/E)? = D (i — (S, 0) = S(k, 0))/(n — k))*
sh<n i=1 i=k—+1
_ *(k,0) | (S(n,0) = S(k,0))*
e n—k

Fix e > 0. Consider the events

€ SQ(k?E) (S(na () — S(k.7£))2
1= { g, (S + ERETE) > - ostont
SQ(k7£) (S(n,f) — S(kag))2
€ _ < .
P~ { e, TR, S < dlorioto

By [Csorgd and Horvath, 1997, Theorem A.4.1] liminf,,_, P(A$) = liminf,,_, . P(BS) = 1. Hence for any € > 0,

2 — 3¢) log log(n
( )nbg g( ))

P
b
> Z P(Imbalance, N AN Bj) > - +o(1),

{=1

P( sup |ax) — pf? >
xeX

where we have used the fact that Imbalance,’s are disjoint for different £’s and Theorem SA-1. Equation (SA-5)
then follows.
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Part 2: Inconsistency for Points Near the Boundary
Consider the event
0ff, = {j=4,i € [n*n’}

= {max .7 (k,0) > max S (k,5), max.7 (k, ) > oL, Ik, 0}, Lelpl

On 0ffy, 10 > n%, SO Ty, (1,),¢ = Try([na]),e- For any deterministic sequence 7, | 0, the marginal probability
integral transform gives

P(@x,(fne1).e = mon® 1) = 1.
Together with Theorem SA-1,
b—a
2pe

P(Offg,mw(um > nnnafl) > +o(1).

a—1

Then on the event 0ff, and Tr,(,,),c > nn®~L, for any x € [0, 1]? such that z, < n,n
and

, we have z¢ < Tr,0,0),0,

) — 2 = 020
if
_ 1<52(2e,5) CIGCD S(u,0)*  (S(n, ) — 5(%5))2)
17 10 n-—1 n—1
1 S2(k, )  (S(n,t) — S(k,0))? (S(n, ) — S(k,0))?
ZQ(lglkafn( k + n—k )_ﬁffib n—=k )

The last step uses the same boundary transfer as Part 1, but we record the two ingredients explicitly. On the
event where coordinate ¢ is selected with n® < 1, < n?, the selected split attains the full CART split maximum
along that coordinate. The first part of this proof and the preceding comparison imply that this full maximum is
(24 op(1)) loglog(n) on the selected imbalanced window event. In contrast,

(S(n,t) — S(k,r))? n?log log(n)>

1<k<nb n—=k

= O]p(l) + O]p( = OIPaOg IOg(n))’

because n—k < n over k < n® S%(n,¢)/n = Op(1), and the maximal partial sum bound gives max,<,» S%(k, () =
Op(n®loglog(n)). Therefore

liminf  inf )IP’<|[L(X) — >

n—00 XEXn(a,Mn o

2+ 0(1))loglog(n b—a
(2 oft) oglos(r))

which is Equation (SA-6).

SA-5.4 Proof of Theorem SA-3
Let

=(t) = %Zai

x; €t
denote the centered average over a node. By Part 1 in the proof of Theorem SA-2, with probability at least
b/e + o(1) the root split creates a child node t such that

E(®)] = on~"2\/(2 + o(1)) log log n.

Any later recursive splitting only refines this root child. If 2(t) denotes the collection of terminal descendants of
t in the final tree, with 9(t) = {t} if the child is never split again, then

=), n((tt/)) &(t).

n
e (t)

Thus at least one terminal descendant t' € 2(t) satisfies |£(t")| > |&(t)|. Since y; = p + &;, the terminal node
estimator equals p + &(t") on that descendant. Taking the supremum over x € 2 and using the root split event
proves the theorem.
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SA-5.5 Proof of Theorem SA-4

This follows directly from Klusowski and Tian [2024, Theorem 4.3], choosing ¢* = p and g = p, and changing the
subGaussian rate to the subexponential rate by choosing U =< log(n) instead of U =< /log(n) in the truncation
argument step. The last statement follows from the proof of Klusowski and Tian [2024, Theorem 4.3].

SA-5.6 Proof of Theorem SA-5

Throughout the proof, abbreviate the honest tree i"%(x) by ji(x). Use (y;,x, )M, to denote the construction
sample Dyoy 1 and (;, %, ), to denote the estimation sample Dygy 2, with n < M, N < n. Let (3, ) be the root
splitting index and coordinate selected from the construction sample, and let

tL = {X e r; < mTrj(i),j}

be the corresponding left root child. If the target tree has depth larger than one, later splits only refine tg.
Let P(t.) denote the terminal descendants of this child, with P(t.) = {t.} for a stump. Define the number of
estimation fold observations falling in the root child by

Z Ilj <z, )J), 5275:{5>0}

On &;, choose a terminal descendant t, € 2 (t.) with positive estimation fold count, using any fixed deterministic
rule, and let 7, = n,(t,). This rule depends only on the construction tree and the estimation fold covariates, not
on the estimation fold outcomes. Hence, conditional on the selected descendant and its estimation fold count,
the selected estimation errors remain independent draws from the original error law. Then 1 < 7, < 7, and for
any X, € ty,

= > @-w|

* 1:X; €ty

sup |fi(x) — p| > [fi(xx) — p| =
xed

Conditional on the tree, the estimation fold covariates, and 7, the errors in t, are i.i.d. and independent of the
selected partition. Let Ji = V]y;] > 0. The exponential moment assumption implies a finite fourth moment, so
Rosenthal’s inequality and Paley—Zygmund applied to the square of the displayed average give

i) -l > e Blvi— il | ¢ 5 ) s . Elly —pll?
P (1) > o 2= 7% ) > o Pl

for a positive constant c,, depending only on the distribution of y;. It remains to obtain a high probability upper
bound on 7 given 1. Work on the left boundary event and fix a selected coordinate j and split index k. Let
Fj be the marginal distribution function of z;;, and set U j = Fj(2x, 1) ;). Because the CART criterion in
this constant regression model depends on the rank ordering and errors, but not on the order statistic spacings,
conditional on (j,7) = (j, k) the variable U, ; has the Beta(k, M — k + 1) distribution. Suppose 1 <k < M/2.
By a Bernstein bound for Beta variables [Skorski, 2023, Theorem 1], we have for all € > 0,

2

P(Uy,; > k/M +¢€) < exp ( - 21}:_ g>,
3

where for large enough n,

k(M — & +1) k
= < 2—
VS IR+ 2) = A
_2AM=2k+1) _ 2
MOM+2) —M

Hence with probability at least 1 — M1,

log(M)k

log (M)
o .

Uty,j < k/M +2 +3
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Conditional on the construction sample and (3,7) = (j,k), the indicators 1(Z;; < @, );) are iid.
Bernoulli(U(k)’j). Hence, conditional on the construction sample, with probability at least 1 — N1,

log(N) U ;
PN < Ugy s +2 3§7%ﬁﬂ.

Hence, conditional on the event 7 < M?, we have with probability at least 1 — 2N 1,
1< Cnb,

where C' is a constant depending only on the lower and upper limiting construction to estimation sample size
ratios. In addition, the beta binomial identity for the honest fold count gives a constant ¢y > 0, depending only
on the limiting ratio of M and N, such that uniformly over 1 < k < M? and j € [p],

P(e; |i=k,j=j) = co+o(1).

Therefore the event %,, = {of;, 7 < Cn’} has conditional probability bounded away from zero on {7 < M°}, up
to the same O(n~!) error; the constant is absorbed below.
Theorem SA-1 gives the corresponding root split lower bound. Using the left boundary event,

b
liminf P(i < M%) > —.
M—o0 2e
The right boundary event only improves the constant. On &, i, <i < Cnb, so the conditional lower bound
above implies

C1E[ly: — u]) > o, Ellyi —pl?,

lim ianP’( sup |A(x) — ul 2 —— 55 V{yi]

n—oo xeX

after absorbing fixed constants. This proves the conclusion.

SA-5.7 Proof of Theorem SA-6

For notational simplicity, we use T to denote the data-driven decision tree. We follow the proof strategy from
Klusowski and Tian [2024, Theorem 4.3], conditioning on Pr. Denote by &, the class of constant functions.
Decompose ||i(T) — pl|? = E1 + Eo, where

By = [|a(T) = pll? = 2(ly = a3, = lly = wll3,) —a -5,
and
By =2(|ly — p(MI5, = lly — ull3,) +a + 8.
Denote the partition for T by 2. Since & is independent of 9,,, the bound (E.27) from Klusowski and Tian
[2024] does not apply automatically. Instead, we consider &, as the reference class. Given the partitions of T,
the values of leaf nodes are obtained by least squares projection using &,,. This immediately implies
N 2 —112 2
ly = (M5, <llv—9l5, <lly—49l5,,

for any constant function g € ;. Hence for all g € &,

Eg,[E2|21] < 2Bg, [y — 9l — lly — pl3,|27] + o+ 5
=2|lg —ul* +a+p.
For the term Fj, first assume |y;| < U. Conditional on @, fi(T) is still a member of the class &,,.[Z], which is
the collection of all piecewise constant functions (bounded by U) on the partition &. Since for any € € (0,1),
2K

N(EU, g"T[‘qj]’ ||-||PX"#) < N(EU7 g’ﬂT[@L ”Hoo) < (z) )
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Gyorfi et al. [2002, Theorem 11.4] and the same argument from Equation (B.30) to (B.33) in Klusowski and
Tian [2024] still give

Py (B >0 | D7) <14 — exp | — "
X .
2,1 =2 < 3 256802

Choosing a < U*2% log(n,,)/n, and B < U?/n, makes the preceding conditional probability bound polynomially
small and gives the corresponding conditional expectation bound on the bounded outcome event. Taking
U = Cylog(n,) and using the same truncation argument over the subexponential €;’s yields both the expectation
and high probability conclusions after unconditioning on @+. The sample size balance condition then replaces
n, by n up to constants depending only on p.

SA-5.8 Proof of Lemma SA-7

For the honest estimator, condition on the selected tree partition and on the covariates in the final estimation
sample. If the terminal node containing x has positive final estimation count, the conditional expectation of the
terminal average is y; if the count is zero, the estimator is defined to be zero. Taking expectations gives the
displayed empty cell expression.

For the estimator without sample splitting, condition on the covariates and write € = (e1,...,&,). As-

sumption SA-1 makes € independent of the covariates, and the additional residual symmetry implies 4 ¢
conditional on the covariates. Under the constant mean model, every CART split criterion is a function of
squared differences of residual averages, and is therefore invariant under the global sign flip € — —e. The valid
candidate set depends only on the covariates and the deterministic tie breaking rule is fixed, so the selected
recursive partition is also invariant under this sign flip. The terminal node containing x is nonempty because the
NSS construction and final estimation use the same sample, and the centered terminal average i"*%(x) — u is an
odd function of e. Conditional central symmetry of € therefore gives conditional expectation zero, and the result

follows by iterated expectations.

SA-5.9 Proof of Corollary SA-8

Let g; = yi(di — €)/{€(1 = &)} and &; = §; — 7. Under Assumption SA-2, E[g; | x;] = 7, &; is independent of
x;, and &; satisfies the same subexponential and nondegeneracy conditions needed in Assumption SA-1. The
NSS-TPW split criterion is exactly the CART split criterion applied to ;. Therefore Theorem SA-1 applied to
the transformed outcome regression problem gives the stated split index result.

SA-5.10 Proof of Corollary SA-9

With the same transformed outcome §; = y;(d; — £)/{&(1 — &)}, the IPW terminal node estimate in a stump is
the corresponding left or right node average of g;. Hence Theorem SA-2 applied to g; gives both the uniform
stump lower bound and the boundary lower bound, with 02 = V(&;). The boundary statement follows after the
same marginal probability integral transform normalization used in Theorem SA-2.

SA-5.11 Proof of Corollary SA-10

Let
J di —§ P
P = Yi i =Yi— T
£1-¢)

Under Assumption SA-2;, E[g; | x;] = 7 and &; is independent of x;. The NSS-IPW tree is therefore the
CART tree constructed from the transformed outcomes ¢;, and each terminal node IPW estimate is exactly the
corresponding terminal node average of ;.

By Part 1 in the proof of Theorem SA-2 applied to §;, with probability at least b/e + o(1) the root split
creates a child node t with n(t) < n® and

%) Z(ﬂz —7)| > en™2\/loglogn
n
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for a positive constant ¢ depending only on the distribution of ;. Any later recursive splitting only refines t. If
P(t) denotes the terminal descendants of t, then the root child average is the convex combination

1 . n(t’ 1 -
mZ(yi—T): Z n((tt))<n(t’) Z(yi—7)>~

X;€t t'eP(t) x; €t/

Hence at least one terminal descendant has absolute IPW estimation error at least as large as the root child
transformed outcome average. Taking the supremum over terminal nodes proves the result, after renaming the
positive constant.

SA-5.12 Proof of Corollary SA-11

The NSS-TPW estimator is the CART regression estimator based on the transformed outcome ;. Applying
Theorem SA-4 to this transformed outcome regression problem gives the expectation and probability bounds,
with constants depending on the distribution of &;.

SA-5.13 Proof of Corollary SA-12

Conditional on the construction fold, the honest IPW estimator averages g; over the independent estimation fold
in the selected terminal node. Thus Theorem SA-5 applies to the transformed outcome regression problem. The
constants C7 and Cy in Corollary SA-12 are the transformed outcome versions of the constants in Theorem SA-5,
with fixed factors absorbed into their definitions.

SA-5.14 Proof of Corollary SA-13

Apply Theorem SA-6 to the transformed outcome regression problem. The sample splitting ratio condition is
the same, with n,, in the regression statement replaced by the causal estimation fold size n.

SA-5.15 Proof of Lemma SA-14

Since the number of coordinates p is fixed, a union bound over the approximation error for the p coordinates
lets us assume w.l.o.g. that p = 1 and drop the second index on the coordinate ¢ from .#°™M(k, ¢) and F TV (k, )
everywhere. Throughout, we assume the data is already sorted so that

1 S22 < - STy

All ratios below are evaluated only for valid candidates in Zp1y; equivalently, every maximum over an index range
is taken over the intersection of that range with the valid candidate set. Displays containing denominators such
as b; = ) ,., d¢ are read only on indices where the denominator is positive; invalid zero denominator indices
are omitted by the valid candidate convention. On the balanced ranges considered in this lemma, the omitted
invalid candidate event has probability tending to zero.

Expand the square. Define

Then, for any k =1,2,--- ,n,

k(n —k)

IPM(E) — TV () = Ry (k)Ro (k). (SA-21)

We focus on the case where 1 < k < %, the other case where % < k < n follow from symmetry. Consider the
term Ro(k). First, consider the term corresponding to i from 1 to k. The other term corresponding to i from
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k+ 1 to n can be handled similarly. Breaking down y;(1) = u1(z;) + £;(1) and y;(0) = po(z;) + £;(0), we have
k k k
diy; 1 $n d; P A—d)y(0) 1 1—d;
Ro(k ‘Z i ( Ezf Z_lk( )y()+%z1 .
1 & > i (1 —dy) = 1<
d

tof (e
11

SO

3

R

7

1
k
)

‘Zz k+1d52(1 ‘
z k+1d

5 (@ _1‘ 'zl e »a(@)\_
—k z k+1 1 dl)
‘Zz 1 lﬂl(wz) -~ Zf=1(1 — d;)po(z:) _ Z?:k+1 dipi () i Z?:k+1(1 = di)po ()
Z:;C:l(l —d;) ik di i (1 —ds)
Assumption SA-2 (111) 1mphes that the last term is zero. Since x; L d;, even though the data is ordered according

to z;, {d;/€ —1:1 <4 <n} are i.i.d. mean-zero with bounded second moment. By Theorem A.4.1 in Csorgo
and Horvath [1997],

1=k-+1

(SA-22)

max  Vk- ‘ —1)‘ = Op(+y/loglog(n)).

rpn<k<n—ry

Take b; = 37, <y<; de- By Equation (8) from Shorack and Smythe [1976], for any A > 0,

Lo diei(1) dm(l)‘ > )\‘(di)1<i<n) <16 ) WAL

IP’( max
k 2
rn<k<n—r, Zi:l dz bz

rp<i<n—ry

<163 A V)

i>by,
8 22\ -2 1
< 3NV
Since 1, — oo and b, /r, — £ in probability,
o 1 & -1 _
(br) ™ = (4 2D (i —8)) = Oxlr ).
"oi=1
Unconditioning on (d;)1<i<n gives
k
i1 digi (1 _
max M — O]P’(Tn 1/2)‘ (SA—23)
rn<k<n—r, Zi:l d;

Hence

max Vi ’M‘ [Eyh | = o letonto),

rp<k<n—rp Zle d; i=1 ¢ n

The same calculation applies to the control left ratio, the treated right ratio, and the control right ratio, namely

to
Vil —d)ei(0)  Eilgpdisi(l)  Eilpn (- di)ei(0)
Zle(l —d;) ik di S (1 =di) 7
with the corresponding empirical treatment share multiplier on the same left or right child. The valid candidate
convention ensures that the displayed denominators are positive, and the delayed partial sum and treatment

count bounds are unchanged after replacing (d;, &, ;(1)) by (1 —d;,1 —&,£;(0)) or by the complementary index
set {k+1,...,n}. Hence

max \/E|R2(k)|0p< “gk)g(m).

rn<k<n—ry, Tn
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Under the assumption that ug = cg and 1 = ¢q, we have

S, 1y di_ gy - Zia(L=dy »
‘ kg £ 25:1(1*511) i=1 17561
ZZ 1dez clyndi gy S0 -d)e0)  Lyn1-d
‘ k;ﬁ Zf:l(lfdi) kz‘:zllig

By Equation (SA-23) and Theorem A.4.1 in Csorgd and Horvath [1997] for the terms k~! Zle Etdiei (1),
k=1 F (1 —€)71(1 — d;)ei(0) and the counterparts for ¢z, we have

€;(0) + counterpart for tg|.

max J%|Rl(k)|:op< loglog(n)).

rp <k<n—ry,

Putting together the parts for R; and Rs, we have

max | SPM(k) — FV(E)| = OP<10g10g(”)>.

rp<k<n—ry, 7,71/2

SA-5.16 Proof of Lemma SA-15

Since the number of coordinates p is fixed, a union bound over the approximation error for the p coordinates
lets us assume w.l.o.g. that p = 1 and drop the second index on the coordinate ¢ from #°™M(k, ¢) and #TV(k, )
everywhere. Throughout, we assume the data is already sorted so that

1 S22 < - STy

All ratios and maxima below are understood over valid candidates in Zpy. This convention is the same as the
one used by the tree construction rule, which omits candidates with zero treated or control denominators in
either child. In particular, displays involving b; L or the corresponding control denominator are interpreted after
omitting zero denominator indices.

For 1 <k <s, and n — s, < k <n, Equations (SA-21) and (SA-22) still hold. W.l.o.g., assume 1 < k < s,,.
First, we upper bound the IPW terms. The definition of s,, and Equation (A.4.3) in Csérgd and Horvéath [1997]
imply

1 o~ d; 0
 Imax ﬁ;? p(Un),
F1—d
| Dpax \TZ = gei( )‘ Op(up). (SA-24)

with u, = 1/pn loglog(n). Also, Equation (A.4.2) in Csérgd and Horvéath [1997] implies

n

\/E' nik Z di{fi(l)‘_O]}»(vn),

max
1skssn i—k+1€

k Op(vy, SA-25

e PR e SURE o

where v, = /*2-loglog(n). Again, Equation (A.4.3) from Csorgd and Horvath [1997] implies that

k .
% ; (dz - 1)‘ = Op(uy).

max
1<k<sn
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Take b; = >, . y<; d¢- By Equation (8) from Shorack and Smythe [1976], for any A > 0,

zf_ldisim’ZA‘(MW) <16 Y AVEQ,

Pl max
1<k<sn

k 2
die1 di 1igs, U
<16 Yy A V(1)
1<i<sp

Unconditioning on (d;)1<i<n gives

k
1 digi(1
e [2550] = 0
Sk<snl Y70 di
Therefore
S disi(1) 1~ ds 1 d; S dis()]
L VE ﬁ P el) = ma |20 (T 1) SE | = Ot (8A20)

The control left term is identical after replacing (d;, &, e4(1),b;) by (1 —d;, 1 —&,6(0),>,-;(1 —dg)). Thus
Equation (SA-26), together with Equation (SA-24), gives both treatment arms explicitly:

’Zz Ldigi(

’L

max

| orte
’z

1 d;
d;)ei(0)
L (1—dy)

1<k<sn

= Ox(un). (5A-27)

Apply Equation (A.4.2) in Csorgd and Horvath [1997] for the partial sum with at least n — s, terms and using
maxi<i<s, |5g Simpsr (di =€) = op(1), we have

dic;
max VF- ‘M‘_ max V-

1<k<sn ‘Zl k1 d

ik zn: diei(l)‘

1<k<sn Dickar d M
S —1
= 3 (5 + 1<k<s k )
n— S, s M £ k+1
X max digi(
1<k<sy Z ‘
== 1 k41

The control right term follows from the same display after replacing d; by 1 — d; and £ by 1 —&; the denominator
is bounded away from zero uniformly because n — k > n — s, and the treatment assignments are i.i.d. Bernoulli.
Putting together Equations (SA-24),(SA-25), (SA-27), (SA-28), we have

masx max VA Ry(k)| = Op(un + vn).

From the decomposition in Equation (SA-22) and the symmetry for k € [1, s,,] and k € [n — s,,n], the conclusion
follows.

SA-5.17 Proof of Theorem SA-16
We break down the proofs into two steps.

Step 1: Approximation of reg score by IPW score
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Let 0 < a < b < 1. Let p, be a sequence of real numbers taking values in (0,1) to be determined, and take
s, = exp((logn)?). Then for large enough n, we have s, < n® < n® <n — s,. Consider the event

_ : DIM > DIM
A, 3¢ e [p] Ircré?zﬁ IOk, 0) > , Jnax IOk, L)
k¢ [sn,n—sn]

By Equation (A.4.18) from Csorgd and Horvath [1997],

7 IPW _
(ax [ IT(E, £) = Op(V/ pn loglog(n)).
or n—sp,<k<n

Then controlling the difference between ™ (k, £) and #*™(k, ¢) by Lemma SA-15,

1<k<sp,
or n—sp<k<n

n

max SNk, () = Op (pn loglog(n) + log log(n)) (SA-29)

By Lemma SA-14 with the choice 7, = s,

max SIPM(E 0) =  max \/W+OP( loglog( )>

sp<k<n—sp sp<k<n—sn

1 1
max \/m max \/m O]p( og og( ))
1<k<n 1<k<sn
or n—sp,<k<n

Equation (A.4.20) in Csorgd and Horvath [1997] implies that (21loglog(n)) ™2 max;<g<n /I (k, £) = 1+o0p(1)
and (2loglog(n))~"?max 1<k<s, I (k, L) = /pn(1l + op(1)). Hence

or n—s, <k<n

max  /#PM(k, () > \/2loglog(n)(1 + op(1)) (SA-30)

sp<k<n—sn
Choose loglogloglog(n)/loglog(n) < p, < 1, then by Equation (SA-29) and (SA-30),

xS0 = op(loglog(n)), and | max | Sk, ) > 2oglog(n)(1 + op(1))
or n:sn_gsign sn<k<n—sn,

Hence

IPM(E 0 = IPM(E 0 /
G, SO = g STRO) el
or n—sp<k<n

which by a union bound implies

limsupP(A,) = 0.

n—oo

On the event A¢, the argmax for .#P™ lies inside [s,,n — s,]. Hence
DIM DIN DIM DIN
IP’(EM € [p] : maxf (k,0) > ;ﬁrﬁé}%] (k,7), max] (k,0) > kgr[%%};b] IOk, 6))

> P(ae € [p] : max £ (k, ) > max Sk, j), max Sk, 0) > max Sk, () and AC) P(A,)
k kAl ket [n® n?]
> . DIM DIM .
> P(Ef € [p] pephax Ik, £) > [glgg }f (k. 7),
kE[sn,n—sn

max  SPM(k, 0) > max IO, e)) — 9P(A,).

k€E[sn,n—sn] k¢[n® nb],kE[sn,n—5sn]
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Focus on the first term. By symmetry in the p coordinates,

IP’(EIE € [p]: o max IPM ) > max  SPM(kj), max  SPM(k () >  max JDIM(k,€)>
€[sn,n—sn] J#t k€[sn,n—sn] k¢[n® nb

k€E[sn,n—8n) k€E[sn,n—sn]

= p]P’( max  SP™M(k,1) > max  SPM(kj), max  SPM(k 1) > max sPM(E, 1))
k€[sn,n—sn] Jj#1 kE[sn,n—sn] k¢[n® n’
k€[sn,n—sn] kE[Sn,n—5n]
> psup]P’( max FIPM(E §) < z,  max SIPM(E 1) > 2> max SPIM(], 1))
z€ER J#1 k€ [sn,n—55] kg[n® n]

k€[sn,n—sn] kE[sn,n—5n]

> psup IP’( max SIPM(E §) < z, max FPM(E 1) < z)
z€R J#1 k¢[n® nb
k€[sn,n—sn] k€E[sn,n—sn]

Jj#1 k€[sn,n—sn]
k€[sn,n—sp]

- IP’( max IPM(E, ) < z, max FIPM(E 1) < z) }

Then using the fact that \/.#™(k, £) approximates /.#P™M(k, £) from Lemma SA-14, we have

]P’(EIE €lp]: max PNk ) > max  IPM(k,j), max Pk () >  max JDIM(k,€)>
kE[sn,n—sn) kel YEA | kE[Sn,n—Sn] k¢[n“,nb]

> psup P( max /. S(k,j) <z —wv,, max \/ﬂlpwk 1) zfvn>
J#1 k¢n® nb

z€R
k€ [sn,m—5n]

kE[sn,n—sn]

k€[sn,n— sn

—IE”( max Ik §) < z+v,, max \/flpwk' 1) <z+vn>},
J#1 kesnan 571

k€E[Sn,n—5n]

where v, = Op((log 10g(n))1/2551/4). Here v,, denotes a nonnegative random envelope for the square root
approximation error. Since the chosen s, makes v, = op((loglog n)*l/ 2), there is a deterministic envelope
U, = o((loglogn)~'/?) with P(v, < 9,) — 1. Replacing v,, by @, in the threshold displays loses only o(1)
probability; the next display records this replacement through an arbitrary fixed € > 0.

Step 2: IPW score approximation by Gaussian approximation

The choice s,, = exp(log”" (n)) for loglogloglog(n)/loglog(n) < p, < 1 implies v, = op((loglog(n))~1/?). Let
€ > 0. Then

sup {IP’( max I §) < 2 — vy, max I 1) )
z€R J#1 7nb]
kE[sn,n—sy] ke[sn,n Sn)
—IP’( max Ik ) < z+v,, max 4/ IP(k 1) <z+vn>}
ke[si,n—sn] Felmon o
> sup IP’( max I 5) < 2 — ;, max I 1) <z — ;)
zeR J#1 2loglog(n)  k¢n®n’ 2loglog(n)

k€E[sn,n—sn] k€[sn,n—5n]

—]P’( max /I P(k, j) <z+; max IIP(E, 1) <z+;)
el i#l | 2loglog(n) kelsnn—su] 21log log(n)

€

P(lvg| > ——m—).
(o] \/2loglogn)
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The last probability term is o(1) and is omitted in the following liminf calculation. Choosing z,(u) =
2loglog(n)+1/2logloglog(n)+u—1/2log(m)

, and using the proof of Theorem SA-1, we have

\/2loglog(n)
—_ € —. €
lim inf 1}»( IO P e — F(] 1) < —7)
oo igﬁ{ " f?ﬁi ] b9 <2 TogTogn sghiney U <2 oo
€[sn,n—5n k€[sn,n—sn]

- ]P’( max /I, ) < 2+ Tk, 1) < 2+

€
et VZTogTogn’ kelssm-s,]
CP(jon] > e
V2loglogn
max /I (k1) < 2, (u) — ;)p_l
k€[sn,n—sn] \/W

i
( ma Ik, 1) < () - 2loglog
(
(
(-

)
)

> lim inf sup
n—oo u€ER

[n®,n?

k: sn,n Sn)

—-P max \/m ) < zp(u
k€E[sn,n—sn] 210g IOng
€
x P max \/m ) < zn(u )
kG smn s,, QIOglOgTL }
> sup { exp —(u—e— 10g(2))> exp ( _ e—(u—e—log(2—(b—a))))
u€ER

— exp ( - (- 1)6_(“+6_l°g(2))) exp ( - e_(“+6_1°g(2))) }

Let € { 0. Combining the previous steps gives

hmmfIP’(EJE € [p : max Mk 0) > max #PM(k, 5), max #PM(k,4) > max  sPM(E, é))

n—o0 k,j#L k ké[ne nb]
> psup exp ( —(p— 1)64”71%(2))) (exp ( _ 67<uflog<2f<bfa>>>) —exp ( _ e%wlog@))))
u€eR
b—a
> .
- 2

The last display is an existence statement over coordinates. The corresponding events are disjoint across split
coordinates once the deterministic tie breaking rule is applied, and coordinate symmetry makes their probabilities
equal asymptotically. Therefore, for each fixed ¢ € [p],

b—a
2pe

n—oo

lim infp(”a < ipmw < 0P, jom = f) >

Applying the same argument after reversing the ordering along coordinate ¢ gives the analogous lower bound for
n—nb <ipm <n—n

SA-5.18 Proof of Theorem SA-17

The proofs follow essentially the same logic as the proof for Theorem SA-2, with some tricks for the random
numerator in Zg#j(l) The split-index comparison is invariant to multiplying all transformed residuals by
1<i<k 7

a positive constant. Thus, in the displays below, we use the standardized transformed residual with variance one;
multiplying back by 0% = V[§;] restores the o factor in Theorem SA-17.

Part 1: Inconsistency for Uniform Estimation Rates
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Denote the optimal index for splitting based on the ¢’s coordinate by

ireg,e = arg max O™ (k, £), L€ [p.
ken]

For notational simplicity, denote

_ Lici<k ne@Ene @) Xicicn(d — dmy(9)ere (0)
Zlgigk dﬂ'z(i) Z1§i§k(1 - dm(i))

(s 0) = 79 (Je, 0) —

T2 (0) = 7L (ireg. 0),

_ Zkcisn Um@Em (1) Xpcicnl = dr(@))Em () (0)

—DIM DIM
TR (k0) =71 (k) —T )
Zk<i§n dw(i) Zk<i§n(1 - dm(i))
TR (0) = TR (ireg,0, 0),
and consider the event
Imbalanceb™ = {Jreg = 4, freg < n? or treg,e > M — nb}, L€ [p].

Since we assume p9 = ¢ and py = ¢ with ¢; — ¢o = 7, we have on Imbalance)™ N {ieq,0 < n/2},

sup |7(z) —7|* > 72™(¢)?
zed

1

- min{ireg,lv n— ireg,é}

(ireg,ﬂzm(@Q + (1 = g, ) TR ()7 = (1~ e, ) TR (€) L ireg.e < 1/ 2)>~

Take 72 = —irej’lfgm(@) + 771_2%’37_}%1”“(8). Then

ireg 7L ()7 + (1 — lreg ) TR (0)* 2 Treg 7L ()7 + (1 — g 0) TR (£) — n(7"™)?

~ ~ 2
_ Fregt(n — freg,0) (fgm(@ _ ;%IM(@) ,

n

By Lemma SA-14 and Lemma SA-15 with r,, = s,, = exp((logn)?") for loglogloglog(n)/loglog(n) < p, < 1,

A A 2
Zreg,é(n — zreg,Z) (TglM(g) _ T]%IM(@)) _ ]DIM(ireg’e’g)

n

= max I°™M(k, /)
1<k<n

> 7 IPW .
=z 1?}3?71 S (k7 f) + O[P(log log TL)

By Theorem A.4.1 in Csorgo and Horvath [1997], under this standardization, maxj<g<n Z™V(k,0) =
2loglog(n)(1 + op(1)). Moreover,

o () Emp (i) (1
treg, 7T (0P L (ineg 0 > 1/2) < max k- (Zl%k 1@m( ()

k>n/2 Zlgigk dm,(i)
Y dw(z‘))Ew(i)(O)f
219‘9(1 - dm(i))
<2 max k- (Zlﬁiﬁkdﬂ(i)gw(i)(l)>2
k>n/2 Z1§¢§k dry (i)
. 1—dﬂ- ) )Er, (i 0 2
P (Zl<z<k( o (0))Eme (i) ( )> '
k>n/2 Z1gigk(1 - dw(i))

47



For simplicity in showing the upper bound for iyeg ¢ 72 (€)1 (ireg,c > n/2), We assume 7 is the identity permutation.
Take b; = 3, <,<; dj. By Equation (8) from Shorack and Smythe [1976], for any A > 0,

< max ‘Zl Ldigi(1 )‘ > )\‘(di)lgign) <16 Y %A—Q

k>n/2 —1 di i>n/2 i
1
<16 ) S ATV[E(D)]
i>bn/2 !
8 by 1
< 2
<37 ATV 1(1)]bn/2,
And since d;’s are i.i.d with E[d;] = £ > 0, we have
n/2
_ _ 2 -1 _
(buy2) ™ = (/D)7 €+ =D (A=) = Oeln ).
i=1

Unconditioning on (d;)1<i<n gives

E?: diei(1) 2_ _
s k- (z’id) — 05(1) = op(log log(n)).

By a similar term for control, and a symmetric argument for the right node,
ireg L (0 Liveg,e > 1/2) + (1 = treg,0) TR (€)*L(ireg,e < n/2) = op(loglog(n)).

Fix ¢ > 0. Consider the events

AE = {ireg,ZfEIM(g)z + (TL - ireg,f)f%IM(g)Q > (2 - 6) log log(n)}a

B = {areg,wzmw)?n(areg,e > 10/2) + (1 — ireg ) TH (0P Linege < 1/2) < 2elog logw)}-

The above arguments show that liminf, . P(A4j) = liminf, ,,cP(Bj) = 1. From Theorem SA-16, af-
ter summing the left and right boundary events and letting the lower boundary exponent tend to zero,
lim inf,,_, P(Imbalance)™) > b/(pe). It then follows from a union bound argument that

hmmfIP’( sup |[fom(x) — 7| > on~Y2/(2 + o(1)) loglog(n)) > g.

nreo ex
Part 2: Inconsistency for Points near the Boundary
Define the left boundary split event
0££)™ = {n® <reg e < 1P, Jreg = L}
By Theorem SA-16, P(0££)™) > (b — a)/(2pe) + o(1). On this event,
Trnt (ireg, )£ 2 Tmp([ne]). L

For any deterministic sequence 7, | 0, the marginal probability integral transform gives

P (@, (fne1).e 2 man® ") = 1.

Thus, with probability at least (b — a)/(2pe) + o(1), 0££2™ occurs and the selected left child contains every
z € Xn(a,n,) such that z, < n,n*"1. On this event,

1 . _ R _ . B
(zreg,wzmw (1= g )20 — (. zreg,nr}%mw)?)

|[7om(z) — 7|2 = T2™(0)* > -
lreg ¢

> Zlgz (121’?3L (k7. 0)” + (n — YR (K,0)°) — max(n — k)7 (k. £ )
(24 op(1)) loglog(n)
ircg,é
> 2+ OP(l))bIOg log(n) ’
n
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The penultimate inequality follows from the same explicit boundary transfer used in Part 1. The full DIM
quadratic split maximum along the selected coordinate is (2 + op(1))loglog(n) on the imbalanced window event,
while the long child remainder is negligible:

max(n — k)7a(k, £)* = op(loglog(n)).

k<nb

Indeed, after writing the DIM contrast in terms of the transformed residual partial sums, the condition k < n’
implies n — k < n; the terminal long child average is therefore bounded by the full sample transformed residual
average plus the first n® partial sum maximum, giving the same Op(1) + Op(n®loglog(n)/n) bound as above.
By a symmetry argument for the event {n —n® < i,z < n —n°}, we have

b—a

liminf  inf ]P’(|%DIM(X) — 7| > on"2/(2 4 o(1)) log log(n)) >

n—00 x€Ly(a,m,)

2pe ’

for any deterministic sequence 1,, | 0, where 02 = V[dﬁg(l) - (1_(11’3§i(0)]

17.

. This completes the proof of Theorem SA-

SA-5.19 Proof of Theorem SA-18

Recall the centered DIM contrast A(t) defined above. Under Assumption SA-2, p1(x) = ¢1, po(x) = ¢o, and
T = ¢1 — ¢g. Hence, for every valid terminal node t,

%DIM(t; T79) — T = A(t)

Lemma SA-39 (Uniform rectangle control). Suppose Assumption SA-2 holds and p is fized. Let R,, be the
finite collection of all axis-aligned sample rectangles whose coordinate endpoints are chosen from the observed
coordinate values and the support boundaries. Then

|Rn| < (n+2)%P < 32Pp?P,

Let § = EN(1—=E). There exist positive constants Co, Crax, Ce, and Cg, depending only on p, & and the exponential
moment constants in Assumption SA-2, such that the following holds. Set h,, = Cylogn. Then there is an event
@, satisfying P(%,) — 1 such that, on %, the following bounds hold simultaneously for all t € R, :

max |g;(d)| < Craxlogn,

1<i<n
de{o,1}
and, whenever n(t) > hy,
n1 (t) logn
_d<co
R <0 T
and no(t) Anq(t) > 0. Moreover,
logn
Zat| < Csy | —— 1}.
|Eat| < Cs (0 d e {0,1}
In particular, on &,,, whenever n(t) > h,,
€ _m() o1 1=¢
27 n(t) — 2

for all sufficiently large n.

Proof. The cardinality bound follows because each coordinate interval is determined by an ordered pair of
endpoints chosen from at most n + 2 possibilities. Thus there are at most (n + 2)? choices in each coordinate
and at most (n + 2)?” rectangles. Since n + 2 < 3n for n > 1, this gives the displayed bound.

Let ©,, max be the maximum error event. The exponential moment condition in Assumption SA-2 implies
that there are positive constants A, and a. such that

P(lei(d)] > t) < Acexp(—act),  t>0, de{01}.
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Choose Chax S0 that a.Crax > 2. Then

P max |6;(d)] > Caxlogn | < 2A4.n!7%Cmax = (1),

1<i<n
de{0,1}
Thus P(€,,,max) — 1.
Next condition on x1,...,X,. For any fixed t € %,
n1(t) | x1,...,%X, ~ Binomial(n(t), ).

Hoeffding’s inequality gives, for any A > 0,

P <|n1(t) —¢n(t)] > Ay/n(t) logn ‘ X1, .. x) < on—24%,

Choose C¥¢ so that 2052 > 2p + 2. Since |%,| < 3?Pn?P, a union bound gives an event &, ¢ satisfying P(&, ¢) — 1
on which

logn
o de
‘ n(t)
for every t € %, with n(t) > 0. We shall choose Cy large enough that
4C¢
CO Z - -
g
Then, on G, ¢, if n(t) > h, = Cylogn, the treatment share error is at most /2. Hence
E_m) , 1-¢ ’
27 n(t) — 2

and ng(t) Anq(t) > 0.
Finally fix d € {0,1}. Conditional on the covariates and treatment assignments, for any fixed t € &#,,

Sdth]l x; € t)(d; = d)e;(d)

is a sum of independent mean-zero subexponential random variables. We apply Bernstein’s inequality only to
rectangles satisfying n(t) > h,. For u = Ay/n(t)logn,

. [ A%n( logn
P(|Sat| > u|x1,...,Xn,d1,...,dy) < 2exp | —cmin ( ,Av/n(t) logn

Since ng(t) < n(t) and n(t) > h, = Cylogn, the right hand side is bounded by
2nfcmin{A2,A\/CTo}.

Choose A = Az and then increase Cy, if necessary, so that cmin{A2, Azv/Cy} > 2p + 2. A union bound over
d € {0,1} and over all t € &,, with n(t) > h,, gives an event &, z satisfying P(¥, ) — 1 on which

|Sa| < Azy/n(t)logn

simultaneously for all such d and t. On €, ¢ N, -, ng(t) > &n(t)/2. Therefore

|Satl < 2A: |logn
na(t) = &£ \ n(t)’

so the displayed residual average bound holds with Cz = 2A4:/¢. The event

gn = ?n,max N gn,& N ?n,e_

has probability tending to one and satisfies all claimed conclusions. O
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Lemma SA-40 (Refinement transfer with random arm weights). Suppose Assumption SA-2 holds. Fiz
0<a<b<l. Lett, be a possibly random sample rectangle satisfying

M, = n(tn) € [navnb]a nO(tn) A nl(tn) > 0.

Let P(t,) be a possibly random valid recursive refinement of t,, into terminal descendants. Assume that every
t' € P(t,) belongs to R, that the descendants partition t,, that no(t’) Ani(t') > 0 for every t', and that
|2(tn)| < J for a deterministic sequence J,. If

Jplog?n = o(na/zy/log log n) ,

then

Alty) = Z :1(t’) A(t/)JrOP(M;UQ\/m).

t'EP(tn)

Proof. Work on the event &,, from Lemma SA-39. Since M,, > n*, we have M,, > h,, for all sufficiently large n.
Therefore, on &,

2 ny(ty
G, = 1l
is bounded away from zero and one. More precisely, with { = { A (1 —¢),
1-— . . 1—
M) 2 50 o) 2 5 M G- 2 S

Let C) = max{Cmax, C¢, Cs}, where Ciax, Ce, and Cr are the constants from Lemma SA-39. For any descendant
t’ with v = n(t') > 0, write

. ny(t
ft’ = 1( )
Ty
For each t' € P(t,,), define
ni(t') no(t')
Oy = y r = .
Y T o)

These are the treated and control weights with which the descendant averages aggregate back to the parent.
Because the terminal descendants partition t,,,

€1, = Z Qy &y, €0, = Z Bt/go,t“
t'e€P(ty) t'€P(tn)
Subtracting gives the exact identity

Alty) = Y avA(t)+ Ry,
t'€P(tn)

where

R, = Z (v — Be)éow-

t'€P(tn)

It remains to show that R, is of smaller order than the root child fluctuation.
For each t' € 2(t,,),

a By = Ty ét’ - ét"
t — P = ~ ~ _-
Mg, (1-¢,)
Thus, on &,,,
4 Ty 2 o
;7 — ’ < _— ’ — .
law — Br| < £(1—¢) Mn|§t &l

We split the sum in R,, according to whether the descendant is large enough for the uniform rectangle bounds
to apply. First suppose rv > h,. On &,

A A logn logn logn
€ — & S Cu[ =22+ 022, feow] < O/ =22,
Ty n T/

o1




Thus

402 1y \/logn \/1ogn \/logn
/7 — ’ o ! < 7*
‘(at & )Eo’t | - 5(1 - f) M, < Ty * M, Tt
logn

2
< SC* logn < Clargeiv
E1-¢& M, M,

where Clarge = 8C2/{&(1— &)} and the last inequality uses ry < M,,. Summing over at most .J,, such descendants
gives a contribution bounded by CiargeJn log n/M,,.

Now suppose v < h,,. For such small descendants, the treatment share bound need not be useful, so we use
only the validity of the parent and the maximum error bound. First,

2 2 Tyr
|y — By | < ap + Py < (£+1_§> Mitna
because n1(t,) > EM,/2 and ng(t,) > (1 — €)M, /2 on &,,. Also, on &,
€0 | < 11;11_%2(“ lei(d)] < Cylogn.
de{0,1}
Hence )
ry logn log“n
‘(at’ - /Bt/)éo,t’| < C(sma,ll,O th >~ C(small ngn 3

where Cymano = Cx{2/§ +2/(1 — &)} and Csman = Csman,0Co. Summing over at most J,, small descendants
gives a contribution bounded by CymanJn 1og;2 n/M,,. Combining the two parts, with Crem = Clarge + Csmall,

Jnlog?n

RTL < Crem
[Ral < Crom 2

on &,. Since P(¢,,) — 1,

2
R, = O]p(anl\Zgn) = o]p(M,jl/z\/loglogn) ,

because
J,, log? n/M, Jn log®n Jnlog?n S0
M, *loglogn v/ Myloglogn ~ n%/2\/loglogn '
Substituting this bound into the exact identity above proves the lemma. O

Corollary SA-41 (Terminal inheritance from a root child with random size). Under the conditions of Lemma SA-
40, suppose that &, is any event on which

M, =n(t,) € [1,n"],  |A(t)] > coM,; Y2 \/loglogn
for some constant cy > 0. Then
P (% max |A)] 2 C;M;”%/loglogn) > P(8,) - o(1).
t'EP(tn

Consequently,

P (%n, max |A(t)] > C2On_b/2\/10glogn> > P(&,) —o(1).

t'eP(ty)
Proof. By Lemma SA-40,

Alt) = Y. awA{)+pn,  ow=
tEP(tn)

where p,, = oﬂ»(M{l/zs/log logn). Since oy > 0 and ), ap =1,

E avA(t')| < max |A(Y)].
veP(ty)
t'E€EP(ty)
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Set
Ap = M;l/zx/loglogn.
Then p, /A, = op(1), and therefore
IP’(%n, |pn] > %(’An) 0.

On &, outside the event in the preceding display,

C _
max |A()] > [A(t)] — o] > DM, 12 loglogn.

t'€EP(tn)

Since M,, < n®, we also have Mn_l/Q\/log logn > n~"/2,/loglogn. This gives the second display. O

We can now complete the proof of Theorem SA-18. Set a = b/2. The proof of Theorem SA-17 gives more than
the final depth one supremum bound. Before replacing the selected child size by the deterministic upper bound
n?, it gives a root child event. Combining the left boundary event with its symmetric right boundary counterpart,
there exist constants croot, Groot > 0, depending only on the distributional constants in Assumption SA-2 and on
the fixed value of p, and an event &pry ,, With

lim lnf IP)(%DIM,n) Z Qroot(b - a)7

n—o0

such that, on &pry ,, the DIM root split creates a child t,, satisfying

M, =n(t,) € [n“,nb], no(tn) A ny(ty) > 0, |A(t,)] > crootMrjlmx/log logn.

Here t,, is the left root child on the left boundary event and the right root child on the reflected event. The
validity condition in the tree construction ensures that both treatment-arm denominators in t,, are positive.

Let P(t,) be the terminal descendants of this root child in the final NSS-DIM tree. Later splits only refine
t, into sample rectangles, and valid recursive splitting preserves positive treated and control counts in every
terminal descendant. Since the tree has depth at most K, |2(t,)| < 2X. The assumed depth condition implies
the leaf count condition in Lemma SA-40 with a = b/2. Applying Corollary SA-41 with ¢y = ¢yoot gives

P (%DIM,TM max |A(t)] > %n’bm\/loglog n) > P(&pu,n) — o(1).
t/

EP(tn)
For every terminal descendant t’ and every x € t/,
%DIM(X) — T = A(t/)

Thus the supremum over x € & is at least the maximum over these terminal descendants. Consequently,

lim inf P (sup |pm(x) — 7| > %nfbﬁ log log n) > Groot(b — a) = Groot

n—oo xeq 2

Thus the theorem holds with ¢pmy = Croot/2 and gpmy = Groot /2.

SA-5.20 Proof of Theorem SA-19

For notational simplicity, denote 7py by 7 and the data-driven partition by &.

Reduction to Least Squares Prediction Error

The leaf node values coincide with the least squares projection given &: for t € P, we have 7(t) = i)t, where

o b argmin, , Y7 L(x; € t)(y; —a—bdy)* D A(x; €t) >0,
R 0,0 otherwise.

If a nonempty terminal node contains only one treatment arm, the least squares minimizer is not unique;
throughout this proof we choose the minimizer with by = 0. This agrees with the convention in Definition SA-4,
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which sets the DIM estimate to zero when one arm is absent, and it preserves the empirical risk minimization
inequality below. Consider the outcome prediction model based on partition &:

g(x,d) = 1(x € t)(ay + bed)
teP

= A(x) + B(x) d, (SA-31)
where

Ax) =) A(xetha, Bx)=) 1L(xeth.

teP tep

First, we show that for integrated Ly convergence rates for treatment effect estimation, it is enough to look at
the Lg loss for outcome prediction. Denote by Px 4 the joint distribution of (x;, d;). Since we assumed x; and d;
are independent, we have Px 4 = Px x Py, where Px and P, are the marginal distributions of x; and d;. Given
Assumption SA-2, the target outcome prediction model is

9" (xi,di) = Elyi|x;, di] = p+ 7 d;, p=E[y(0)], 7=E[y(l)—vi(0)]

Hence

g
/ (9(x,d) — p— Td)QdPX7d(X, d)}
X
=F / (A(x) + B(x)d — pu — 7d)?dPx (x) x Pd(d)]
2 %x{0,1}

=E / (d (A(x) + B(x) = p—7) + (1 = d) (A(x) — p))*dPx (x) x Pd(d):|
ax{0,1}

= CE[IA+ B — p—7|*] + (1 — OE[IA - u]]?]- (SA-32)
For each realization of (A, B),
1B 7> <20A+ B —p—7|*+2|A - .

Taking expectations and using (SA-32),

E[l# - 7| = B[|B - [ < ——

= mE[HQ — g%

Error Bound for Least Squares Prediction

We bound the least squares error E[||g — g*||?] following the strategy for [Klusowski and Tian, 2024, Theorem
4.3]. First, assume |y;(t)| < U,i=1,2,--- ,n,t =0, 1, for some U > 0. Decompose by

19— g*|I> = Ex + E,
where

Er=g-g"I” —2(ly - 3l — lly - g°15) —a = 5,
By =2(ly = gll5 — lly — g"1I5) + o+ 5.
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The least squares representation (SA-31) implies that

n n
ly—al3 < win_ D (n—a-bd*s ;Z@ —p—rd)? =y - g3, (54-33)
which implies
Ey, <a+p.
We control F; using uniform law of large number arguments. On the bounded event, § is one member of the class
G ={(1 = d)Go(x) + dG1(x) : Go,G1 € A0},
where J7;, is the class of piecewise constant functions, bounded by U, on partitions P € II,,. Here

Hn = {@({(Xladlayl)a e 7(Xnadnayn)}) : (Xiadiayi) €RP xR x R}a

is the family of all achievable partitions & by growing a depth K binary tree on n points by iteratively splitting
in x-space based on any criterion. By [Klusowski and Tian, 2024, Equation B.33],

K+1
38 ox (417eU?\?
. < .
N<4OU’%"| [Pxn1 ) < (np) 3

A product covering argument then gives, for a universal constant C,

K+2
B or+1 (CU? 2
N| — . <
(80U7gnv H ||P(X,d)"a1 = (np) 3 )

Here Pxn is the empirical measure of Xi,...,X,, and Px g is the empirical measure of (X;,d;)j";. Since
g € @, [Gyorfi et al., 2002, Theorem 11.4] gives

P(Ey > 0) <PEg€ G llg— 9"l 2 2(ly = 9113 — ly — g°1I3) + a + B)

6 an
<14 N{ 275 %n, |- n 25680
<15 (g Pl ) o0 (- i

K+1 an

U2 o
and B o< =~ gives

. U*2K ]
Choosing «a o< w

. " U42K log(np U?
Bllg - o'17) < o S22 O,

where C' is a positive universal constant.
Relax the condition that |y;(t)] < U. Take A = {|y;(t)| <U,Vi=1,--- ,n,t =0,1}. Then
Elllg - g*I”] = Elllg — ¢"IP2(A)] + E[llg — g7 |*1(A%)]

<o P O gl - ) (s4-34)

A union bound and subexponentiality give constants C, ¢ > 0 such that

P(A%) < nP(|ly:(0)| = U) +nP(ly;(1)] = U)
< Cnexp(—cU).

For the truncation remainder, use the deterministic bound that every fitted leaf value is either zero or an average
of observed outcomes in one treatment arm. Hence, for all samples,

||g—g*||2<0(1+ max |yz-<t>|2),

1<i<n, te{0,1}
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where C' depends only on the fixed constants cg, c;. The exponential moment assumption then gives
Ellg - 9"l < OB |1+ max o) < Clog?(n) < €.
2

Using this bound and Cauchy—Schwarz,

Elllg - g*[I*2(A°)]) < VE[llg — g*[|*]P(A°)
< Cnexp(—cU/2).

Choosing U = Cjlog(n) with Cj sufficiently large, we have
J . C
Elllg - g"I*1(A9)] < —,

for some absolute constant C'. Putting this bound into Equation (SA-34) gives the desired expectation conclusion.
For the high probability bound, the deterministic version of the comparison in Equation (SA-32) gives

R 4
S 2 2 ~ * |12
—rP=B-7P< ——||§g— ,

On the bounded event A, the preceding empirical process bound, with the same choices of o and 3, implies
Ut2K1 U?
p(lg g7 > 00 (L) T2 ) <,
n n

for positive constants C; and Cs. Taking again U = Cylog(n) with Cp sufficiently large gives P(A¢) < n~% for
some C'3 > 0. Combining the two probability bounds with the deterministic comparison proves the stated high
probability conclusion. Indeed, for a sufficiently large constant C,

2K log" (n) log(np)
n

P(H%—ﬂ? e )<n-02 L P(AY) <n~,

after increasing C' and decreasing ¢ > 0 if necessary; the smaller U2 /n term is absorbed by the displayed rate.

SA-5.21 Proof of Theorem SA-20

The honest proof uses sample splitting, so terminal node estimation can be handled conditionally on the
constructed tree. The construction fold first selects, with probability proportional to b, an imbalanced root child
of size at most order n®. Conditional on the resulting tree, the independent estimation fold places a comparable
number of observations in this root child, and an occupancy argument shows that at least one terminal descendant
receives two or more estimation fold observations with probability tending to one. That descendant is chosen
using only the construction tree and estimation fold covariates, so its treatment assignments and outcomes
remain independent of the selection step. Lemma SA-42 then supplies the fixed conditional probability that the

—b/2

honest terminal contrast has size at least a constant multiple of N, Y 2, which is at least order n on the

event constructed below.

Lemma SA-42 (Independent finite-arm anti-concentration). Suppose Assumption SA-2 holds. Let t, be a
terminal node selected using only a construction fold tree and estimation fold covariates, not estimation fold
treatment assignments or outcomes. Conditional on t, and on treatment counts Ny ., No . satisfying Ni ., > 0
and Ny, > 0, the honest DIM terminal contrast obeys

1/2

P(1fom(t.) = 7| = eNe V2 |6, Nisy Now ) 20 N = Nao + Nows,

for constants ¢,q > 0 depending only on the distribution of (y;(0),y:(1),d;).

Proof. Conditional on t, and the treatment counts, the estimation fold errors in t, are independent draws from
their original treatment-arm error laws. The centered terminal error is

N1« No,«

Ni* S el - Ni* S ci(0).

i=1 7 oa=1




Its conditional variance is bounded below by cc (N T4 Ny, 1y > ¢. N, while the exponential moment assumption
gives a fourth moment bounded above by C.(N; j + Ny, j)z Paley-Zygmund applied to the square of the display
gives the stated anti-concentration bound after decreasing ¢ if necessary. The constants are uniform over all
positive treatment counts. O

Let M = nt and N = n, denote the construction and estimation fold sample sizes, and write 7(x) = 7p(X).
Fix b € (0,1) and set a = b/2. Let (i, j) be the root splitting index and coordinate selected by the construction
fold, and consider the root event

&, ={c[p:M*<i< M j=1()

By Theorem SA-16 and the fact that p is fixed, liminf,, o, P(&,,) > ¢b for a positive constant c¢. On &, let t.
be the smaller root child selected by the event, and put m = ny(t.) = .

Let P(t.) = {t1,...,t;} be the terminal descendants of t; in the final tree. Because each valid causal split
requires positive treated and control construction-sample denominators in both child nodes, every terminal
descendant of t;, contains at least one treated and one control construction observation. Hence

J <m/2.

Let R be the number of estimation fold observations that fall in t;. Conditional on the construction fold,
R is binomial with success probability equal to the population mass of ty. Since this mass is the order
statistic Fj(ij(m), ;); the beta concentration bound for order statistics used above, the honest splitting condition
n < nt,n. S n, and a binomial Chernoff bound give constants 0 < cg < Cr < 0o such that, conditional on &,

]P(CRm < R S CRTTL | %n) — 1.

In particular, on this event R < CrM?® < Cnb.

Conditional on the construction fold and on R, the R estimation fold observations in t; are allocated among
the J terminal descendants according to their conditional probabilities g1, ...,qs. If no terminal descendant
receives two estimation fold observations, then the R draws are all assigned to distinct descendants. For R < J,
this probability is Rler(q1,...,qs), where eg is the Rth elementary symmetric polynomial; for R > .J it is zero.
By Maclaurin’s inequality, er(q1,...,q7) < (1‘9 J~ 1. Therefore

R—1
s R(R-1)
P(gﬁgm(b) <1|R, J) < ];[O (1 - j) < exp(—y)

with the product interpreted as zero when R > J. Since J < m/2 and R > cgm with probability tending to one
conditional on &,, the last display implies that, conditional on &,,, with probability tending to one at least one
terminal descendant receives at least two estimation fold observations. Choose one such terminal descendant
by a fixed deterministic rule and denote it by t,. This selection uses only the construction fold tree and the
estimation fold covariates through the descendant occupancy counts; it does not use estimation fold treatment
assignments or outcomes. Consequently, conditional on t, and its occupancy count, the treatment indicators and
potential outcome errors inside t, retain their original independence and Bernoulli/error laws. Let

N, = n-r(t*)7 Nl,* = nl,-r(t*), NO,* = nO,‘r(t*)~

Then 2 < N, < R < Cn® on the event just described.
Because the estimation fold treatment assignments are independent of the tree and of the estimation fold
covariates,
P(Ny, >0, No,>0|N,)>2(1—¢).

This is the common treatment-arm positivity factor used in the honest causal lower bounds. It is the positive
denominator event for the terminal node DIM estimator; on its complement the estimator is defined to be zero by
Definition SA-4. We therefore restrict the lower bound calculation to this event. On this event, for any x, € t,,
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Lemma SA-42, applied conditionally on the independent estimation fold, implies
P(‘f’(x*) - 7—| > CN*_I/Q | t*aNl,*aNO,*) >c

whenever Nj, > 0 and Ny, > 0. Combining the previous displays and using N, < Cn® gives, after renaming
constants,

liminf]P’(sup |7(x) — 7| > C’lnb/2> > Cbd.

n—roo xeqd
The fixed factor 2£(1 — &) and the constants from the root event probability, allocation argument, and Paley—
Zygmund bound are absorbed into Cs, which is allowed because C2 depends on the distribution of (y;(0),y;(1), d;)
and on the sample splitting ratios.

SA-5.22 Proof of Theorem SA-21

For simplicity, denote 7py by 7. Conditional on the construction fold 9, the partition & is fixed and is
independent of the estimation fold .. The least squares representation in Equation (SA-31) continues to hold
with empirical risk computed only over 9. Therefore the deterministic comparison in Equation (SA-32) reduces
the problem to bounding the conditional prediction risk of g.

Assume first that |y;(t)| < U for t = 0,1. Conditional on D, define the fixed partition prediction class

E(P) ={(x,d) — A(x) + dB(x) : A, B are piecewise constant on &, |4|,|B| < CU},

where the constant C' is universal. Since & has at most 2% leaves,

2K+1

C
NEOF@) e ) < (S) 1 ceO,
Thus the empirical process argument used in the proof of Theorem SA-19, now conditional on @t and with
sample size n,, gives

U*2Xlog(n,) | U?
0g<n>+),

n, n,

Eo. [§— ¢"|12 | 7] < c(

40K 2
Po, <|g _gPsc <U“g(”) i U) ‘ szT) <z,

N, N,

for constants C, ¢ > 0. The factor 25+ in the covering exponent reflects that the causal prediction class has two
leafwise components, A and B; it only changes constants and hence keeps the same 2% log(n,) complexity term.
Taking U = Cylog(n,) and repeating the truncation argument from the proof of Theorem SA-19 gives the
conditional expectation and high probability bounds with rate 2% log®(n,)/n,. Applying the deterministic
comparison between 7 and ¢, unconditioning over @, and using p < nt/n, < p~! completes the proof.

SA-5.23 Proof of Lemma SA-22

All maxima below involving .#55F are taken over the intersection of the displayed index range with the valid
candidate set Zssg. The corresponding proxy process maxima may be taken over the larger displayed range,
which only weakens upper bounds.

Write wy, = k(n — k)/n. From the proof of Lemma SA-14,

max sup  wg
1<i<p rn <k<n—r,

(oK, 0) = firo(k, 0)* = (iro(k, £) — M&o(lﬁf))Q’ - OP(loglO’gn)

VT

Moreover, the proof of the term R; in Lemma SA-14 implies the weighted contrast bound

max sup wk{(ﬂ,;’o(k,f) — ﬂgo(k‘,f))Q + (Ap,o(k, €) — /LR,()(]{?,Z))Q} = Op(loglogn).

1<0<p ) <k<n—r,
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Consider the randomness induced by ng, nr 0, ngr0. By Theorem A.4.1 in Csorgd and Horvéth [1997], applied to
the left and reversed right partial sums and then unioned over the fixed set of coordinates,

max  max {\/En“)(k) ’+ﬁ‘7m_k)—1uzop(\/@),

1<t<prp<k<n—r, (1 — f)k

and ng/((1 —&)n) — 1 = Op(y/loglogn/n). Hence

1 |npo(k)nro(k)
max sup
1<i<p rpn<k<n—r, Wk no

— (1 = &§wy| = Op(+/loglogn).

Combining this weighted count bound with the preceding weighted contrast bound and the fact that wy = 7, on
the displayed range gives

no(k)ngo(k) _ _ 2 (loglog n)3/?
i, 2 [T (0 | (a(h ) ol ) = Or U ).

The same bounds hold for the treated arm. Also, ny q4(k)ngq(k)/ng < min{k,n — k} < 2wy for d = 0,1, so the
empirical to proxy squared contrast error is controlled by the first display. Putting these pieces together, the
triangle inequality implies

3/2
DR, fm(k,é)—ﬂ“*(m)\=0u»<(10g1°g">).

1<U<p rp<k<n—ry, /2

SA-5.24 Proof of Lemma SA-23

All maxima involving % SSE are again over valid candidates in Zssg.
The proof of Lemma SA-15 implies that

Kok 0) = imo(k O = (k) ~ Riok, )] = Ortar)

1<6<p 1<k<sn

where o, = p,, loglogn + —

log log n, and

2 _
gggplg}%nkw o(k,€) = fir,0(k,€))” = Op(pn loglogn).

Hence it also follows that

max max k(fipo(k, ) — figo(k,£))? —OP(

~log] ) - ,
1<6<p 1<k<sn oglogn + ay, Op(a)

When 1 < k < s,, we have %ﬁmﬂk) < nro(k) < k. The right edge range follows by applying the same
argument to the reversed ordering. The conclusion then follows.

SA-5.25 Proof of Lemma SA-25

The proof of Theorem SA-24 gives a joint Gaussian approximation to the treated and control components of the
SSE criterion. After the normalization used in that proof, the imbalanced window criterion is approximated on a
finite grid by

QA(Zy0) = ngg,k,e + U%Zik,év Zyw = (Zogu, Ziks) ',

where 0% = V[g;(d)], each local vector Zj 4 is centered Gaussian with standardized marginal variances, and the
collection has the covariance structure described in the Gaussian comparison step of Theorem SA-24. For the
corresponding small child S ¢, write m = my ¢ = n(Sk,e) and mg = n4(Sk,¢). The centered terminal CATE

contrast satisfies
(Skg —T—fzdfl —721—

ZESk ¢ zGSk[
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On the balanced treatment count event, my/m = £+ op(1) and mg/m = 1— &+ op(1) uniformly over the selected
valid candidates. Hence, with v = (6712, —(1—¢)7%/2)T and with Zj ¢ denoting the corresponding standardized
treated /control Gaussian fluctuation,

T(Ske) — 7= m;}/%IZM + op (n*b/Q\/log log n) ,

where vp has both coordinates nonzero; the fixed variance scale constants are absorbed into va. Because the
selected imbalanced child has my , < nb, a projection of order y/Ioglogn in the v, direction yields a terminal
CATE error of order at least n=%/2y/ loglogn. Thus the only additional point, beyond the split index theorem, is
to ensure that the selected bivariate fluctuation is not asymptotically concentrated in the line orthogonal to vy .
If 0% = 0%, we insert a fixed cone restriction into the same finite-grid Gaussian threshold comparison used in
Theorem SA-24. On that finite grid, the event that the selected norm maximizer lies in the imbalanced window
for coordinate ¢ and beats the competing coordinates and locations is measurable only through the Gaussian
norms || Z ;||. Lemma SA-37 therefore applies to the selected Gaussian vector itself, not merely to a fixed vector:

after imposing
03 Z 5| = loalllZg

the finite-grid Gaussian probability is reduced by at most a fixed positive factor ..
If the variances are unequal, suppose for concreteness that o > o3; the other case is symmetric. Choose
p > 0 so small that |va o|p < |va,1|/2. By the dominance part of Lemma SA-38, the probability that the selected
weighted extreme lies in the cone |Zg| > p|Z1| is o(1) in the threshold comparison used to prove Theorem SA-24.
On the complementary cone,
[07.2] > (oas

= [vaolp)|Z1] = eallZ]],

for a positive constant cy. Since Q4 (Z) is of order loglogn on the selected threshold event, this gives v Z| of
order +/loglogn.

The cone events just described are finite unions of angular sectors; approximating those sectors by polygonal
cones lets the same simple convex set CLT and Gaussian comparison bounds used in Theorem SA-24 apply with
the same o(1) error. The Gaussian correlation and O-U stationarity steps then give the same imbalanced window
probability lower bound, multiplied only by a fixed cone factor in the equal variance case and with only an o(1)
loss in the unequal variance case.

On this restricted event, the selected small child has m € [n®, n°] observations, the selected weighted criterion
is of order loglog n, and the cone or dominance restriction gives a CATE direction projection of order /loglogn.
Returning to the terminal average normalization yields

‘]

mA(S; ,)? > ¢*loglogn

after decreasing ¢ > 0 if necessary. Validity of the selected SSE split gives positive treated and control denominators
in both children. Absorbing the cone probability, treatment probability constants, and approximation constants
into ¢ and ¢ proves the left boundary statement. The right boundary statement follows by reversing the ordering
along coordinate £.

SA-5.26 Proof of Theorem SA-24

The proof is similar to the proof of Theorem SA-16. The difference is that Theorem SA-16 approximates the split
criterion by a time-transformed O-U process; here, we approximate the split criterion by a weighted quadratic
form of a bivariate time-transformed O-U process. We divide the proof into four steps.

Throughout this proof, every maximum involving .#55F is taken over the relevant valid candidates retained
by Definition SA-5; if the displayed index range contains no valid candidate, the maximum is interpreted as
—00. On the balanced ranges used below, all treatment-arm denominators are positive with probability tending
to one, so this convention does not affect the Gaussian comparison step. Let 03 = V[g;(d)] for d € {0,1} and
s = max{o3,o?}.

Step 1: Approximation of fit-based processes by IPW-based processes
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Let 0 < a < b < 1. Let p, be a sequence of real numbers taking values in (0,1) to be determined, and take
s, = exp((logn)?). Then for large enough n, we have s, < n® < n® <n — s,. Consider the event

_ ) SSE > SSE
A, I e [p] : gée[msﬁ Ik, 0) > sngrl?gf—sn Ik, L)
k& [sn,m—8n]

Equation (A.4.18) and (A.4.20) imply that for each ¢ € [p],
max  IP(k, L) = Op(p, loglog(n)),

1<k<sy,
or n—sp<k<n

max ISPk, L) = 2X, loglog(n)(1 + op(1)).

sn<k<n—s,

Hence

max  IPX(k L) = O]p( max fprox(k,f)), ¢ e [p,
1<k<sj, sn<k<n—sp,
or n—sp <k<n

The approximation errors from Lemma SA-22 (taking r, = s,) and Lemma SA-23 are both op(loglogn) under
log log log log(n)/ loglog(n) < p, < 1. Therefore the imbalanced edge maximum of .# 5% remains op(loglogn)
while the balanced maximum remains 2loglog(n)(1+op(1)), exactly as in the separation step for Theorem SA-16.
Hence

1<k<s, sn<k<n—s,
or n—sp,<k<n

max I E(k, () = O]p( max JSSE(k,Z)>, l € [p].

Using a union bound, P(4,) — 0 as n — oo. On the event A¢, the argmax for .#55F lies inside [s,,n — s,].
Hence

P(ae € [p] : max 5Bk, €) > max 75k, ). max S5 (k1) > o ]JSSE(k: E))

(EI€ € [p : max IBE(k ) > max IBE(E, ), max IE(E, 0) > kgr[nax ]JSSE(I{ £) and AC) P(Ay)
2J n®,n®

> ]P’(Ew €lp]: max 5Bk 0) > mjg{ IE(E, ),

k€E[Sn,n—8n] J

kE[Sn,n—8n]
max  SB(k,6) > max /SSE(k,E))—mP’(An).
k€[sn,n—sn] ké[n®,nb)

k€[sn,n—5n]

Focus on the first term. By symmetry in the p coordinates,

P(Ef €lpl: max IBF(E L) > max  IBF(k ), max 5Bk 0) > max JSSE(k,ﬁ))

kE[Sn,n—8n] J#L k€E[Sn,m—8n] ké[na,nb]
kE[sn,n—sn] KE[sn,n—sn]
:pIP( max F5E(k 1) > max  IF(k ), max Pk 1) > max  5SE(E, 1))
k€[sn,n—sn] J#1 k€[sn,n—sn] k¢[n®,n
k€[sn,n—sn] kE€[sn,n—5n]
> psup]P’( max IE(kj) <z, max IBE(k1)>z> max  IBE(E, 1))
zER J#1 k€[sn,n—sn] kg[n® n]
kE[sn,n—sn] kE[sn,n—sy]

> psup IP’( max Ik j) <z max I5EB(k1) < z)
2€R J7#1 k¢[n®,n"]
k€[sn,n—sn] kE[sn,n—sn]

j#1 k€E[Sn,n—Sn]
k€E[sn,n—sn]

- ]P’( max 55B(k ) <2z, max  ISB(k1) < z) }
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Then using the fact that .#P*%(k, ¢) approximates .#55F(k, ¢) from Lemma SA-22, we have

P(Ef €lpl: max Pk > max Pk ), max 5Bk 0) > max JSSE(k,E))

k€E[Sn,n—8n] J#L k€E[Sn,m—8n] ké[n“,nb]
k€[sn,n—sn] kE[sn,n—5n)
Zpsup]P’( max  IP(k,j) < z—wv,, max IP(k 1)< z—vn)
z€R J#1 k¢[n® nb
k€[sn,n—sn] k€E[sn,n—sn]
—pIP’( m;ti( Ik 5) < Z+U"’k [max ],ﬂpmx(k,l) < z+vn>, (SA-35)
J E[Sn,n—8n

k€E[Sn,n—8n]

where v,, = Op((loglog(n))>/%s, 1/ %). Here v,, denotes a nonnegative random envelope for the criterion approxi-
mation error. Under the chosen s,, v, = op(1), so there is a deterministic envelope o, | 0 with P(v, < @,,) — 1.
In the following threshold comparisons we use this deterministic envelope, still denoted by v,,, losing only an
o(1) probability term.

Step 2: Gaussian approximation of IPW partial sums

Recall that

(k) = (1 - g )

k(n —k)

(,D’L,O(k7 6) - .DJR,O(kv E))Q
+¢& (i1 (K, 0) = i (k, 0))>. (SA-36)

We will show that the high-dimensional random vector = formed by concatenating

(V- 0" =H noth.0) - arotho) k€ Dl e )

and
( SW(FLLJU{’E) —ara(k,0) 1k € [n],le [p])

can be approximated by a Gaussian random vector with the same covariance structure. The proof will still be
based on writing = as % >, Ci. Let
n 7

Then

C. — \/l_f1 751()
’ azfggz() ’

where #r¢ denotes the inverse mapping of 7, as in the proof of Theorem SA-1.
The random vectors are 2np dimensional. For notational simplicity, denote by e; \ ( the indicator of the

position corresponding to 4/w; (" k) (fre(k,?) — fire(k, L)), where wo =1—¢ and wy =&, ¢t =0,1, k € [n],
t € [pl.

However, the format of Equation (SA-36) induces a different geometry when approximating probabilities
in Equation (SA-35). Instead of a high-dimensional CLT for hyperrectangles, we consider the class of simple
convex sets [Chernozhukov et al., 2017, Section 3.1].

Let 7 be a subset of [n] x [p]. Consider the class of closed convex sets & containing sets of the form

A={uecR*": (e, u e, )€ By(spe), sk € (0,n], (k,0) € 7}, (SA-37)

where Bs(r) denotes the Euclidean ball centered at 0 with radius r in R?. That is, the class & contains
intersections of cylinders {u € R?"? : ||(e u,e;, Tu)|l2 < s}. For z € (0,n], the event in Equation (SA-36) (inside
sup z) can be characterized as the high- dlmensmnal vector = lying in a set in .
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For each A € o, we consider its approximation by simple convex sets. For each Bs(r), denote by Bizn’"(r)
and B3""(r) its inscribed and circumscribed regular n?-gon. Take M = n?| #|. Then for each A € & of the
form (SA-37), take

AM — {uecR??: (e(—;k’eu, eI,Mu) € B;n’n(sk’g),sk’g € (0,n], (k,0) € 7},

and
AMe = fu e R?™ . (e&hgu,eik’éu) € Bg”t’n(skvg), ske € (0,n], (k,0) € 7}.

Then AM C A C AM-¢. Moreover, denote by 7' (AM) the set consisting of M unit vectors that are outward
normal to the facets of AM. Then AM can be alternatively characterized by

AM = Nver(amyiw € R . w'v < Sa(v)}, Sa(v) =sup{w'v:we AM}
Analogously, characterize AM:€ by
AMe = Nyer(amy{w € R : w'v < Sa(v)+el, Sa(v) =sup{w'v:we AM}

where e, < n~1! for large enough n. Thus our class & is a subclass of &/51(1,3) (see [Chernozhukov et al., 2017,
Section 3.1]). In the notation of Lemma SA-34, the ambient dimension is my = 2np, the approximating polytopes
have at most M = n?| 7| < (mgn)? facets, a = 1, and d = 3. Since mgo > 3 for all large n, the lemma’s dimension
condition is harmless. We check its conditions (M.17), (M.2") and (E.1’). Let v € Z"(A™). The definition of AM
implies v = vo r¢€0 k¢ + V1,k,0€1,5,¢ for some (k,0) € 7, and v}, ,+vi,, = 1. Let v.e 7 (AM).

n

LS BV G

i=1

= iZEKvo,k,gM(n(#wf(i) <k)— S)\/ﬁl — %0

1

O IO (R = R0}
+ v%,k,eEK(n(#w‘(i) <k) - i)ﬁdieiwﬂ }

3
> min{Vl[e;(0)], V[e;(1)]},

which verifies (M.17). The fact that only two entries of v are nonzero and vg ;, , +v7 ; , = 1 implies that

n~' Y E(vTCP] < 4n™t Y Elleg Cl’l +4nt Y Elle]  ,Cil’] S Vn/ra,

i=1 i=1 i=1

where the last inequality is from the calculation in Equation (SA-16), and this verifies (M.2") for the third
moment. Moreover,

n n n
S EIVTC < 807 S Efled il + 8071 S Ellel . Cil']

i=1 =1 i=1
n

< n/rnSn_1 ZEHe(—{k’ZCZ—P] + n/rnSn_l ZEHeIk’@CiP]
i=1 i=1
<n/ry.

The same logic shows that E[exp(|v ' C;|/(K+/n/r,))] < 2, where K is an absolute constant. Putting these
bounds together, we verify conditions (M.2’) and (E.1’) with B,, = \/n/r,. As in the proof of Theorem SA-1,

63



Lemma SA-34 is applied conditional on the covariate orderings with X; = C;, with Gaussian analogues Y;
denoted by D;, and with the set class &/ above; the bound is then unconditioned. Hence there exist mean-zero
random vectors D; ~ N(0,E[C;C]) such that

n n 1 7 1/6
sup [P(n™'/2) " C; € A)=P(n~'?> Di€ A)| < (O‘i(”)) . (SA-38)
Aed i=1 i=1 n

Step 3: Gaussian to Gaussian Approximation

For any ki, ks € [n], 41,3 € [p], we have Covle] ;. , Ci, e 1, ,,Ci] = 0. The same calculation as Multivariate

Case Step 2 for the proof of Theorem SA-1 allows us to replace D; by another mean-zero Gaussian random
vector Z; such that

T ol , ep
Covle,, 1, o, Disep, 1, 0, Dil, if b1 = Lo,

Covle! ;. s Zi el v ,.7Z:] =
t1,k1,01 H0 Fta ko, b H1 ;
0, otherwise.

It remains to show ﬁ St Z; is close to ﬁ >, D;, measured by probabilities of the sets in &/ defined at

Equation (SA-37). Fix A € o and use the polygonal approximation above. Since A is an intersection of M
halfspaces, membership in AM is equivalent to

n
T, —1/2 )
v'n Z <t
( ; ) veramy = A
for a deterministic vector t4 € RM, and analogously for D;. Hence it is enough to show

sup
teRM

P(M% S Zo)eeram) < 6) —P((ﬂ% S D))veram) < t)\ — o(1).
i=1 =1

The definition of & in Equation (SA-37) implies that for any A € & and v € 7 (AM), there are (k, /) € £ and
coefficients Ug,k,e + U%,M = 1 such that v = v ;.¢€0,x,¢ + V1,5 0€1,%,¢- The treated and control coordinates are
uncorrelated, so

1 « 1 « 1 <« 1 «
COV |:eOTk£( Zi),elTk 5(7 Zl):l :COV [egkg( Di),elTk 5(7 DZ>:| :O,
Vi iy Vi iy
and hence
min VVT(LZH:Z-) > 1
VEW(AM) \/ﬁ — 1 ~ L.
Together with the same covariance comparison argument as Equation (SA-19), we know
Cov |v{ iiz Vg iiz
' Vin i=1 ) Vin i=1 Z
— Cov |vT izn:D- vl iipv _of /leen
1 \/ﬁ P 1|y V2 \/’ﬁ pat 1 - ™ .

This covariance bound holds on a permutation event with probability tending to one. On that event, Lemma SA-35
is applied to the projected Gaussian vectors

VA :( T,,—1/2 Z’L) , VA :( T, —1/2 DZ)
! v ; VEV (AM) 2 von ; VEV (AM)

in dimension M = n?| #|. For nonempty £, M > 3 for all large n; the empty case is trivial. The projected
variances are bounded below by a positive constant, the maximal covariance discrepancy is A, = O(y/logn/r,),

max
Vi,Va GW(AM)
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and the polygonal approximation changes each halfspace threshold by at most e, < n~!. Applying the Gaussian to
Gaussian comparison conditionally on the permutation event and then unconditioning, the complement contributes
only o(1). Applied to the M projected coordinates, Lemma SA-35 gives a bound of order (A, log® M)'/2 =
O(log(M)(logn/r,)'/*) for the difference over AM. The same bound applies to AM¢, and Nazarov’s inequality
controls the probability of the € enlargement shell by a constant multiple of e€y/log M because of the variance
lower bound. Since M < n3 and e < n~!, this shell term is o(1). Therefore

- log®"*(n)
sup |P(n UQZZ €A)-P(n'?Y D;c A)|=0 — ] (SA-39)
Aed i=1 Tn

Step 4: Ornstein—Uhlenbeck Process Calculations

Returning to Equation (SA-35), consider

k(n—k), . . k(n—k) . -
jGauss(k_’e) :(1 _ g) ( )(ML,O(kvg) — MR’O(k,E))Z + § ( )(ML,I(lﬁg) - MR,I(kag))Zv
with
/_LL()kf kZuw(l ,U/Ll kg kzvﬂ'(()v
i<k i<k
fro(k,€) = 727«%(1 fri(k,0) =
i>k z>k

Here (u;) and (v;) are independent Gaussian sequences with variances o3 /(1 — &) and 02 /&, respectively, where
02 = V[e;(d)]. Equivalently, the scaled control and treated bridge coordinates appearing in .# %34 have marginal
variances o2 and o%. The restriction of the threshold supremum to z € [—n,n] is without loss up to o(1). The
criteria are nonnegative, so thresholds z < 0 contribute nothing to the displayed lower bound. Moreover the
Darling-Erdés normalization below implies that all relevant Gaussian maxima are Op(loglogn), and hence
the probability that any displayed maximum exceeds n is o(1). With the deterministic buffer convention just
described, Equations (SA-38) and (SA-39) imply that

sup IP( max  IP%(k,j) < z—wv,, max IP(k, 1)<z—vn>

_ 1£1 a b
“€l=nn] ke[szjén—sn] k’éi[znfsl]
—]P’( max Ik, j) < z4+wv,, max IP(k, 1)< z—i—vn)
j#1 k€[Sn,mn—5n]

k€[sn,n—sn]

p—1

= sup ]P’( max SO (k1) < 2 — Un> ]P’( max  FOUS(E 1) < 2 — vn>
z€[—n,n] k€[sn,n—sn] kf["avnb] |
kE€[sp,n—5n

p—1
—P(k [max }fGa”SS(k, 1) <z—|—vn) P(k [max ]ﬂGaUSS(k,l) <z—|—vn) +o(1).
€[Sn,M—Sn €[Sn,n—5Sn

The same argument as [Csorgé and Horvéath, 1997, (A.4.25) to (A.4.37)] shows that there exist two independent
standard Brownian bridges over [0, 1], By,  and B, g, for each n, such that

B? I B? R
max FOWSS(L 1) — sup ol _ 4 g2 ‘ = €,
k€E[sn,n—sn] ( ) t€[sn/n,1—sn /0] 0 t(l — t) ! t(l — t)
B? B?
max fGauss(k, 1) — sup o2 —mk 4 ;2 TR ‘ = €,
kE[sn,n—sn]\[n%,nb] t€[sn /n,1—sn /n]\[na—1,nb=1] 0 t(l — t) ! t(l - t)

with €, = op(1). Let {Ur(t) : t € R} and {Ug(t) : t € R} be two independent O-U processes with E[U;(t)] =0
and E[U;(s)U;(t)] = e~1*71/2) j = L, R. Then

{(ﬁf’f 5 ﬁ’{’f t>) teo, 1]} L (U (log(t/(1 — 1)), Ur(log(t/(1 1)) : t € [0, 1]}.
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Take
Qa(t) = ogUL(t)* + 0iUR(t)*, A= (05,07).

Then a time change and stationarity of the O-U process implies

BZ B2
P sup ol g2 R A < y>
(te[1/n,1—1/n]\[na1,nb1] { Yt1—t) (1 —t)

= P( sup Qa(s) < y)

—log(n—1)<s<log ne 1

1-na—1

—1

b
or log = <s<log(n—1)

= IP’( sup Qa(s) < y)
0<s<log n?"(n-1)

1-na—1

nb—1n_
or log ’LIT(I;’:;U<S§2 log(n—1)

and

B2, B2 R
P sup ot 4 g2 T Sy) =P( sup Qa(s Sy).
<te[1/n,11/n] Yt(1—t)  Trt(1—t) 0<s<2log(n—1) (s)

Lemma SA-38 gives thresholds w,, (u; A) and kp > 0 such that, for each fixed ¢ > 0 and bounded wu,

]P’( sup  Qa(t) < wn(u; A) + en> = exp{—crpre "} + o(1).
0<t<clog(n)

For finite grids, the events {sup,c; Qa(s) < y} are symmetric convex events in the underlying Gaussian vector;
the continuous-time statement follows by monotone approximation over dense grids. Therefore, Gaussian
correlation inequality [Latala and Matlak, 2017, Remark 3 (i)] and stationarity of the O-U process imply

1P’< sup Qa(s) <wn(u;A) + 6n>

-1

0<s<log n7 (n—1)
nb=1(n—1)

or log W<s§2 log(n—1)

1-na—1

> IP’( sup Qa(s) < wn(u;A) + en)
0<s<log %
~ P( sup Qu(s) < wn(uA) + )
0<s<log(n'—b(n—1)(1—nb-1))

=exp{—(2— (b—a))kre "} + o(1).
Because v,, = o(1), replacing w,, (u; A) by w,(u; A) + v,, changes the u scale threshold by o(1) uniformly over

bounded w intervals, and the limiting distribution in Lemma SA-38 is continuous in u. Let o = (b — a)/2. After
the change of variable s = 2kpe™* € (0, 00), the limiting objective below is

()5 _ ops.

It is maximized at s* = a~!log{p/(p — @)} and equals

2p_
(30
D D 2p 2p
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Choosing the corresponding u* in the bounded threshold window, we obtain

-1
liminf sup IP’( max JGa“SS(k, H<z-— vn>p ]P’( max <fGa“SS(]<;7 1) <z— vn>
n=0 ze[-n,n) k€[sn,n—sn] k%[n“,nb] ]

kE[sn,n—sn

- ]P’( max ZOUS(k 1) < 2 4 vn)p_lP( max ZOUS(k 1) < 2 4 vn> }

k€[sn,n—sy] k€E[Sn,n—5n)

> sup exp{—2(p — l)liAefu}(exp{—(Q —(b—a))kpe "} — eXp{—25A67“}>
u€R

2= -1
_b—a 1_b—a b-a
2 2p

b—a
>

2pe
The same argument applied to the reflected ordering gives the right boundary counterpart. Thus, for any
0<a<b<1and/ e [p], we have

b —

a b—a
limianP’(na < igsg < nb,jSSE = 6) > , limianE”(n —nb <igsp <n-— n®, Jssg = 4) >

n—00 2pe n—00 2pe

SA-5.27 Proof of Theorem SA-26

Lemma SA-25, summed over the left and right boundary events and over coordinates, gives the uniform statement.
The boundary statement follows from the same order statistic step as in the DIM proof, and the constants absorb
the directional transfer probability, the split coordinate factor, and the treatment probability factors.

SA-5.28 Proof of Theorem SA-27

Set a = b/2. The only additional step relative to the DIM proof is to obtain the same type of root child event
for the tree grown by the SSE rule. Lemma SA-25, summed over the two boundary sides and over coordinates,
gives constants Croot, Groot > 0 and an event &gsgg ,, with

lim lnf IP)(%SSE,n) Z qroot<b - a>7

n— o0

such that, on &ssg n, the root split selected by the SSE rule has a child t,, satisfying

M, =n(t,) € [na,nb], no(tn) Any(ty) >0, M,A(t,)? > 2

Troot

log log n.

The event records both the imbalanced size of the selected root child and a large CATE contrast on that child.
The latter conclusion is the directional transfer from the bivariate SSE split criterion to the scalar contrast A(t,,).

Let P(t,) be the terminal descendants of t,, in the final tree grown by the SSE rule. The descendants are
again sample rectangles, they partition t,, and validity gives positive treated and control counts in every terminal
node. Since the tree has depth at most K, |%(t,)| < 2%. The assumed depth condition implies the leaf count
condition in Lemma SA-40 with a = b/2. Applying Corollary SA-41 with ¢g = o0t gives

P <%SSE,7L7 max |A(t)] > %n_bm\/loglog n) > P(&ss,n) — o(1).
t/

€P(tn)
For every terminal descendant t’ and every x € t/,
%SSE(X) — T = A(t/),

because Definition SA-6 computes terminal treatment effects on a tree grown by the SSE rule using the DIM
estimator. Taking the supremum over x € & and taking the liminf gives

lim inf (Sup |7A—SSE(X) - 7_| > %nib/Q log 10g Tl) > Qroot(b — a) = %b.

n—oo xeq

Thus the theorem holds with c¢ssg = ¢root/2 and gsse = Groot/2-
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SA-5.29 Proof of Theorem SA-28

The empirical risk minimization property (SA-33) still holds for the fitted partition. Conditional on that partition,
the terminal estimator is the same leafwise least squares treatment effect coefficient used in the DIM proof. The
deterministic comparison with the causal prediction error and the entropy bound from Theorem SA-19 therefore
yield the displayed 2% 10g4(n) log(np)/n rate.

SA-5.30 Proof of Theorem SA-29

The proof of Theorem SA-20 applies after replacing Theorem SA-16 by Theorem SA-24. The treatment-arm
positivity factor is absorbed into the constant Cs.

SA-5.31 Proof of Theorem SA-30

Conditional on the SSE construction fold, the honest estimation fold is independent of the selected partition
and the terminal estimator is again the leafwise least squares treatment effect coefficient. Thus the conditional
fixed partition argument from Theorem SA-21 applies without modification: the causal prediction class has
two constants per leaf, the number of leaves is bounded by 2%, and the truncation step is carried out on
the independent estimation fold. This gives the same 2% log®(n) /n expectation and probability bounds after
unconditioning.

SA-5.32 Proof of Lemma SA-31

First, consider the honest estimator. This part uses only independence of the estimation fold from the constructed
partition; the joint central symmetry assumption is not needed until the NSS argument below. Conditional on
the tree partition and on the estimation fold covariates, the treatment assignments and potential outcome errors
used for final estimation are independent of the tree construction. Let tygy(x) be the terminal node containing
x. For IPW, the estimator is set to zero when n(tgy(x)) = 0, and otherwise has conditional expectation 7.
Therefore

E[7pu(x; K)] = 7P(n(tgox(x)) > 0) = 7 — 7P(n(tgon(x)) = 0).

For DIM and SSE, the terminal node estimator is set to zero when either treatment arm is absent, and otherwise
has conditional expectation 7. Thus

E[7(x; K)] = TP(no(tgon(x)) > 0, n1(taon(x)) > 0), ! € {DIM, SSE},

which gives the stated empty cell bias expression.

Finally, we consider NSS under Assumption SA-2. We first treat DIM and SSE under the joint central symmetry
assumption on (¢;(0),¢;(1)). We will use an induction assumption.

Base case: K = 1. Because po and p; are constant, the DIM and SSE splitting criteria from Definition SA-5
can be written as

DIM : ”(t;)(:)(t“ <n1(1tL) XXG;L digi(1) — no(ltL) i-éL(l — d;)e;(0)
- nl(ltR) XZG; diei(1) + no(ltR) xzejt (1 - d)=(0))) (SA-40)
and o o
SSE : ”1(2&1}““) <n13tL) ;t diei(1) — mztﬁ) i-,;tk dﬁi(”)z
+ ”O(t;jg‘;(t“) (nogtL) ;t (1— d))ei(0) - noéta) ;t (- d)e(0)) (SA-41)
Denote the vector & = (21(0),&1(1), --- sn(O) en(1)). Joint centralls;lr:lmetry and independence from

covariates and treatment assignments imply e 2 _¢ conditional on (X,d). For the DIM and SSE criteria, for
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any fixed covariate array X, treatment assignment d = (dy, - ,d,), and valid candidate split t,tgr, € = u and
€ = —u give the same criterion value. The valid candidate set itself depends only on covariates and treatment
counts, so it is unchanged by the sign flip. With deterministic tie breaking, the selected split is therefore invariant
to the global sign flip € — —e. More formally, every event generated by the selected split is sign invariant
conditional on (X, d); hence for every Borel set B and every such event A with positive probability,

P(e € B| A, X,d) = P(—¢ € B| A, X, d).

Thus, conditional on (X,d) and on the selected split, € remains symmetrically distributed around zero. On
the event that the terminal node denominator required by the DIM or SSE terminal estimator is positive, the
centered terminal node estimator is odd in € and has conditional expectation zero; on the complementary event
the estimator is defined to be zero, which is also sign invariant. This gives the stated empty cell expression for
DIM and SSE, and exact unbiasedness when the relevant denominators are positive almost surely.

Induction step: K > 2. Each leaf node t in layer K — 1 is further partitioned into t; and tr such that
Equations (SA-40) and (SA-41) are maximized over valid candidates. The induction hypothesis is that, conditional
on X, d, and all leaves in layer K — 1, € is symmetrically distributed around zero. The same sign invariance and
deterministic tie breaking argument applies within each leaf, so conditioning on the layer K partition preserves
central symmetry of €. The centered terminal node estimator is odd on the event that its denominators are
positive and is set to zero otherwise, which proves the same empty cell expression and the exact unbiasedness
statement for DIM and SSE under positive terminal denominators.

For IPW, put & = y;i(d; — &)/{{(1 — &)} — 7. The IPW split criterion is the CART variance maximization
criterion applied to the pseudo outcomes 7+¢&;, so the constant 7 cancels from every candidate split. If (£1,...,&,)
is centrally symmetric conditional on the treatment assignments, then, because the transformed residuals are
independent of the covariates conditional on the treatment assignments under the stated symmetry condition, the
same deterministic tie breaking and sign invariance argument applies to the IPW partition, now with & in place
of £. Conditional on the selected partition, the centered terminal IPW estimator is the average of &; over the
selected terminal node, and is set to zero if that node is empty. Hence the displayed IPW empty cell expression
and the exact unbiasedness statement under positive terminal counts follow.
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