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ABSTRACT

In this paper, we propose nonparametric estimators of sharp bounds on the distribution
of the treatment effect and its quantiles. We establish their asymptotic distributions and
verify the validity of m-bootstrap in making inferences on these bounds. The finite sample
performance of these estimators and the m-bootstrap confidence intervals is investigated via
a simulation study. Finally we establish sharp bounds on the treatment effect distribution
when covariates are available.
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