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Splines Regression
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Splines Regression
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Splines Regression
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Number of intervals 
(no. of knots + 1)
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CATE vs. Quantile regression
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● Quantile regression is over a specific quantile of the outcome variable. 

● CATE is still for the average of the outcome variable (i.e. all of the quantiles) 
but only over different subgroups defined by covariates. 
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Selection-on-observable assumption
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Conditional average treatment effect (CATE)

7

(Slide 19)

(Slide 21)
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(Slides 18-20 )Average treatment effect (ATE)
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(Slide 21 )

Estimating CATE with Random Forest

(Pset4 example)
- Y: test score
- W: being in a small class
- X: fem,wh,fl,urb,age,exp,lad,deg


