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Abstract

The nonlinear and endogenous effect is common in empirical studies with ob-
servational data. This paper proposes new estimation and inference procedures
for nonparametric treatment effect functions with endogeneity and potentially high-
dimensional covariates. One innovation of this paper is the uniform confidence band
of the marginal effect function, defined as the derivative of the nonparametric treat-
ment function, which is essential in policy-making. The asymptotic honesty of the
confidence band is verified in theory. Simulation studies and an empirical study of

air pollution and migration show the validity of our procedures.
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