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Personalized medicine is a medical procedure that receives considerable
scientific and commercial attention. The goal of personalized medicine is to
assign the optimal treatment regime for each individual patient, according
to his/her personal prognostic information. When there are a large number
of pretreatment variables, it is crucial to identify those important variables
that are necessary for treatment decision making. In this paper, we study
two information criteria: the concordance and value information criteria, for
variable selection in optimal treatment decision making. We consider both
fixed-p and high dimensional settings, and show our information criteria
are consistent in model/tuning parameter selection. We further apply our in-
formation criteria to four estimation approaches, including robust learning,
concordance-assisted learning, penalized A-learning and sparse concordance-
assisted learning, and demonstrate the empirical performance of our methods
by simulations.

1. Introduction. Personalized medicine is a medical procedure that receives consider-
able scientific and commercial attention. The goal of personalized medicine is to assign the
optimal treatment regime for each individual patient, according to his/her personal informa-
tion, such as a patient’s genetic content, clinical response and demographic characteristics,
etc. A treatment regime is a decision rule that assigns treatments to patients based on their
observed covariates. Among the set of all possible treatment regimes, the one that optimize
patients’ expected outcomes of interest is referred to as the optimal treatment regime. Classi-
cal methods for estimating optimal treatment regime include Q-learning (Watkins and Dayan
(1992), Chakraborty, Murphy and Strecher (2010)) and A-learning (Murphy (2003), Robins,
Hernan and Brumback (2000)). Recently, many authors proposed to estimate the optimal
treatment regime by directly maximizing the estimated expected outcome, that is, the value
function. References include Zhang et al. (2012, 2013), Zhao et al. (2012, 2015). In addition,
Fan et al. (2017) introduced a type of concordance function for prescribing treatment and
proposed a concordance-assisted learning for estimating the optimal treatment regime.

When there are many pretreatment variables, how to organize and use these variables for
treatment decision making becomes a big challenge. This makes it clinically important to im-
plement the variable selection technique in personalized medicine. There are a large amount
of works considering variable selection in linear and generalized linear models (GLMs) in
the literature (see discussions in Fan and Lv (2010)). Parameters in the model can be con-
sistently estimated even in the ultrahigh dimension where the number of covariates p grows
exponentially fast with respect to the sample size n. However, the literature on estimating
the optimal treatment regime in high dimension is scarce, especially when p is much larger
than n. For a single stage study, Qian and Murphy (2011) proposed to construct the optimal
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treatment regime by estimating the conditional mean of the response given treatment of pre-
dictors with /1 penalty function. Lu, Zhang and Zeng (2013) proposed a convenient loss-based
framework for variable selection. Liang et al. (2017) proposed a sparse concordance-assisted
learning algorithm. For multiple treatment decision points, Shi et al. (2018) proposed a high-
dimensional A-learning method which estimates the optimal treatment regime by solving
penalized A-learning estimating equations. All these regularization methods require appro-
priate choices of the tuning parameters.

Akaike information criterion (AIC, Akaike (1973)) and Bayes information criterion (BIC,
Schwarz (1978)) are widely applied to linear models and generalized linear models. In the ul-
trahigh dimension, Fan and Tang (2013) proposed a generalized information criterion (GIC)
and showed its model selection consistency. These information criteria are all constructed
based on the likelihood function. However, the optimal treatment regime is usually esti-
mated by some semiparametric or nonparametric methods. These methods are typically not
likelihood-based. An alternative approach is to consider information criterion constructed by
an empirical objective function, such as the information criterion proposed by Zhang et al.
(2016) for support vector machines (SVMICpy). However, how to derive meaningful and
suitable information criteria for selecting important covariates for optimal treatment decision
remains challenging. Shi et al. (2018) used a BIC-type criterion to select tuning parameters
for their estimation methods. However, there is no theoretical guarantees for the BIC proce-
dure.

In this paper, we consider model selection and tuning parameter selection for estimating
the optimal treatment regime. Specifically, we propose value information criterion (VIC) and
concordance information criterion (CIC) for model selection. VIC and CIC are constructed
based on the empirical estimators for the value (Zhang et al. (2012)) and the concordance
function (Fan et al. (2017)), respectively. The concordance function stands for the average
difference of the benefit in receiving a treatment for two patients, if one is more likely to be
assigned to this treatment compared to another under a given regime.

There are several technical challenges for establishing the asymptotic properties of the
proposed information criteria. Different from AIC, BIC, GIC and SVMICy that rely heav-
ily on the smoothness of the log-likelihood function and Lipschitz continuity of the loss
function, the empirical value and concordance functions involve indicator functions that are
neither continuous nor concave. In addition, the derivation of the asymptotic properties of
the proposed information criteria is further complicated due to the curse of dimensionality.
For example, the estimated concordance function is a U-process of order two. In the fixed-p
scenario, applying the maximal inequality for degenerate U-process (cf. Nolan and Pollard
(1987), Sherman (1994)), it can be uniformly approximated by a smooth function with the
approximation error O (1/n). Such results no longer hold when p > n.

The contributions of this paper are summarized as follows. First, a more general class of
models is considered. More specifically, in this paper, we assume a monotonic linear index
model for the contrast function. In contrast, previous work on variable selection for optimal
treatment regime mainly assume a linear interaction for the contrast (cf. Lu, Zhang and Zeng
(2013), Shi et al. (2018)). Other information criteria such as AIC, BIC and GIC focus on
linear models or GLMs where the link function needs to be specified.

Second, we not only establish the consistency of our proposed information criteria, but
also provide upper bounds for the probabilities that VIC or CIC chooses an underfitted model
and an overfitted model. To the best of our knowledge, such type of nonasymptotic bounds
are rarely established for other information criteria previously. Proofs of our major theo-
rems (Theorems 3.3 and 3.4) rely on some newly developed empirical process and U-process
techniques, which are important in their own rights. First, we provide a Bernstein-type con-
centration inequality (Theorem 7.1) for the unbounded degenerate U -process. Our theorem



INFORMATION CRITERIA FOR OPTIMAL TREATMENT DECISION 51

generalizes existing results and relaxes classical assumptions that require the underlying class
of functions to be bounded (Arcones (1995), Clémengon, Lugosi and Vayatis (2008), Li, Ren
and Li (2014)). In addition, we develop the tail inequalities and uniform consistencies of em-
pirical maximizers of the estimated value and concordance functions (Lemma 7.1) that are
useful to show selection consistencies of VIC and CIC. This is a very challenging task due to
the nonsmoothness of the objective function and curse of dimensionality.

Third, our proposed information criteria are generally applicable and are not specifically
tailored to certain estimating procedures. For any estimation procedure, as long as the true
model can be recovered and the estimator satisfies certain convergence rates, we show that
VIC and CIC are consistent, in both fixed-p and ultrahigh dimension cases. Specifically,
we apply our information criteria to four estimation approaches, including robust learning
(Zhang et al. (2012)), concordance-assisted learning (Fan et al. (2017)), penalized A-learning
(Shi et al. (2018)) and sparse concordance-assisted learning (Liang et al. (2017)), and demon-
strate that our information criteria are able to achieve consistent model/tunning parameter
selection in these examples.

We briefly summarize our key findings here. Comparatively speaking, CIC is more reliable
than VIC in model selection, although both criteria are consistent. In our numerical experi-
ments, CIC achieves smaller false negative and false positive when compared with VIC. In
our theoretical results, conditions to ensure model selection consistency for VIC are more
restrictive than those for CIC. Moreover, the probability that CIC chooses a wrong model de-
cays much faster than that of VIC, under certain cases. This is because the estimated concor-
dance function in CIC is a U-process of order two, and is more “smooth” than the estimated
value function in VIC, which is an empirical process that involves summation of indicator
functions.

The rest of the article is organized as follows. We introduce VIC and CIC in Section 2.
Consistencies of these criteria in selecting variables for optimal treatment decision are pre-
sented in Section 3. In Section 4, we introduce doubly-robust versions of VIC and CIC and
investigate their properties. In Section 5, we apply our information criteria to four approaches
for estimating the optimal treatment regime. Simulation studies are conducted in Section 6.
Some technical results are provided in Section 7, with the detailed derivations provided in
Section 9 and a Supplementary Material. Finally, we conclude our paper by a discussion
section.

2. Concordance and value-based information criteria.

2.1. Model setup and notation. We only consider a single stage study with two treat-
ments to illustrate the idea. Let Y be a patient’s response of interest, Ag € {0, 1} denote the
treatment a patient receives, and Xo € R” denote the patient’s baseline covariates. By con-
vention, a larger value of Yy indicates a better clinical outcome. The number of covariates p
is allowed to increase with n and can be potentially much larger than #.

The optimal treatment regime is defined in the potential outcome framework. Denoted by
Y5 (0) and Y (1) the potential outcomes which represent the response that a patient would
get if treated by treatment O and 1, respectively. A treatment regime d is a function that maps
the covariate space to {0, 1}. For such a function d, define the potential outcome

YE{d(Xo)} = YE0){1 —d(X0)} + Y¢ (1) d(Xo).

Let D denote the set of all possible treatment regimes. The optimal treatment regime (OTR)
d°P! is the maximizer of the expected potential outcome E[Y;{d(X()}] among the set D, that
18,

d°? € argmax E[ Y {d (X0)}].
deD
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The OTR may not be unique. Denote by D' the set of all OTRs. Let t(x) = E{¥(1) —
Y5 (0)| X0 = x}. Under the following two assumptions:

(A1) SUTVA: Yy = AoYy(1) + (1 — Ap) Y5 (0),
(A2.) No unmeasured confounders: Y (0), Yy (1) 1L Ag|Xo,

we can show that
(2.1) dPO(x) =I{r(x) > 0} € DP',

where [I(-) denotes the indicator function.

We assume t(x) = Q(x7 Bg) for some By € R” and some monotonically increasing
function Q. Function Q can either be specified as linear or remain completely unspeci-
fied. Assume there exists some unique cg € R such that Q(cg) = 0. It follows from (2.1)
that d°P'(x) = I(x” By + co > 0). Hence, finding the optimal treatment regime is equiva-
lent to estimating the high dimensional parameter 6y = (co, /SOT ). Assume By is sparse. Let
Mg, = supp(Bo) be the support of By consisting of indices of all nonzero elements. The aim
of this paper is to identify the set Mg, .

2.2. Value and concordance function. For a given treatment regime d, the expected po-
tential outcome V(d) = E[Y;{d(X0)}] is referred to as the value function of d. Recall that
d°P' is the maximizer of V (d).

Assume data can be summarized as {O; = (Y;, A;, X;),i = 1,...,n}, which are i.i.d.
copies of Og = (Yy, Ao, Xo). In the high dimensional case, the distribution of Oy is allowed
to vary with n and it is more proper to write Op = Oé") = (Yén) , A(()”) , X(()n)). However, we
will omit the superscript n for notational convenience. Let mp(x) = Pr(Ag = 1| Xo = x) be
the propensity score. In a randomized study, o ; = 7mp(X;) is known for each patient. To
estimate V (d), Zhang et al. (2012) proposed an inverse propensity-score weighted estimator
(IPWE),

Lo Ad(X) + (1= AD(1 —d(X0)

Vd) =-—
@ n; Ajmo,i + (1 — A1 —mo,i)

In this paper, we focus on the class of linear decision rules. For any 6 = (c, 8 T | we write
V(d), V(d) as V(0), V(0) if d takes the form d (x) = I(x” B+ ¢ > 0). Hence, it follows from
(2.1) that

6p € argmax V (0).

peRp+l

Fan et al. (2017) proposed to obtain Sy by maximizing the estimated concordance function.
For any linear treatment regime I(x” B + ¢ > 0), the concordance function C () is defined as

C(B) =E[{¥; () =¥} O}~ {r; () — Y] OU(X] > X] ),

for two subjects i # j. The rationale behind their method is that if Y*(1) — ¥;*(0) > Y;.‘(l) —
Y;‘ (0), the optimal treatment regime should be more likely to assign treatment 1 to subject i

compared with subject j. In our setting where 7(x) = Q(x” By), we have by Conditions (A1)
and (A2) that

C(B) =E{Q(X] Bo) — Q(XT po)}1(x] B > XT B).
It follows that

C(Bo) — C(B) =B{Q(X] Bo) — Q(X] Bo) HL(X] Bo > X o) — (X[ B> X] B)}.
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When X lT Bo > XJT Bo, it follows from the monotonicity of Q that Q(X lT Bo) > Q(XjT Bo)-
Therefore, we have for any 8 € R?,

{O(XT o) — Q(X] Bo) HI(X/] Bo > X] Bo) = 1(XT B > X] B)JI(X/ Bo > X] Bo) = 0.
One can similarly show

{o(x] Bo) — (X ] Bo)HI(XT Bo > X7 po) = I(X] B > XT B)YI(X] Bo < X[ Bo) = 0.
It follows that C(Bg) > C(B), for any B € RP. Hence, we have

Bo € argmax C(B).
BeRP

When the propensity score is known, the estimated concordance function is given by
1 Z{ Yi(Ai —mo,i)  Yj(Aj —mo,))
nn—1) oy mo,i (1 —mo,;) 7o, ;(1 — 7o, ;)

Cd) = }]I{d(X,-) >d(X))).

Analogous to the likelihood-based information criteria, we define the following value infor-
mation criterion (VIC):

(2.2) VIC,, (8) =nV(®) — kallBllo.
and concordance information criterion (CIC)
(2.3) CIC,, (B) =nC(B) — k| Bllo.

for some sequence k,, where ||B|lo denotes the number of nonzero elements in the p-
dimensional vector 8. To ease the presentation, we suppress the dependence of VIC and CIC
on k, whenever there is no confusion. In the next section, we show selection consistencies of
VIC and CIC.

3. Model selection consistency.

3.1. VIC and CIC in fixed-p case. For any g-dimensional vector v € R? and any sets
J ef{l,...,q}, we denote by v’ the subvector of v formed by elements in J. When J is
a single-element set, that is, J = {jo} for some 1 < jo < g, we write v/ as v/, Let Q =
{(M:MC{1,..., p}} be the set of all possible candidate models. In the fixed-p scenario,
total number of elements in 2 is also fixed. For each M € , let (C4, BL)T e RMI+! pe
the estimator based on covariates Xé”. Denote by ,3 A the vector in R” that has the same

coordinates as B4 on M and zero components on the complement M€ of M.
For any triple o = (x, a, y), define function

g(o, B)
1 {Ag — m0(X0)} Yo {a —mo(x)}y } T T
3.1 =-E — (X
G- > {ﬂo(Xo){l—ﬂo(Xo)} o1 — o] | K0 > 5 F)
lE{ {a—m@)}y  {Ao—m(Xo)}Yo }]I(xTﬂ _ XTp).
2 \mo(){l —mo(x)}  mo(Xo){1 — 7mo(Xo)}

Write A,, for the mth partial derivative operator with respect to 8, and define

dg (0, B) 9%g(0, B)
Tﬂi and aijg(O,ﬁ)Zw.

Let 6 be some positive constant such that § < min;ecag b | ﬂ({ |. For any ¢ > 0, define the &-
neighborhood of 6,

980, B) =

Ne={0 eRP*!:[16g — ]2 <&},
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and S(0p) = {6 € RPT1: 1012 = 160 ll2}. Similarly, define

Ne={B R |y —Bll2 < e},

and S(Bp) ={B €R? : ||Bll2 = l|Boll2}. We first introduce some assumptions.

(A3.) There exist some constants cy, ¢ that satisfy 0 < ¢; < infy mo(x) < sup, mo(x) <
c < 1. A

(A4.) ﬂMﬂo = Bo + OP(R,SU), 6Mﬂ0 =co+ OI,(R,(lZ)) for some sequences R,(ll) and R,(,Z)

that satisfy n~1/2 < R,(,I), Rr(,z) < 1.
(AS.) (1) V(6o) > V(0) and V (o) > supy_ e NS @0) V (0) for some constants 0 < g9 < §.
€0

(i1) The following holds for any sufficiently small ¢ > 0:
E sup |I(X§B>—c)—1(X( o> —co)| = Oe).

60—60ll2<e
0=(c,p)T

(iii) There exist some constants ¢, ¢ > 0 such that
11160 — 6113 < V(6o) — V() < &2)l60 — 61|35 for all 6 € N, N S(6p).

(A6.) (1) C(Bo) > C(0) and C(Bo) > supgene ns(gy) € (B) for some constants 0 < g9 < 4.
€0
(i1) There exist some constants ¢, ¢ > 0 such that

c1llBo — Bl < C(Bo) — C(B) < &llfo— Bll; forall B € Ney N S(Bo).

(iii) Function g(o, B) is twice continuously differentiable for all 8 € Ng,.
(iv) There is an integrable function K (o) such that for all 0 and B € N,

| A2g(0, B) — Azg(o, Bo) |, < K (0)IIB — Bollz.

(v) E[8;8(00, Bo)|* < o0, E[9;j8(00, Bo)| < co.
Assumption (A4) requires that S 5, converges to fo. The sequences R,(l]) and R,(,Z) depend

on the estimating procedure and are known to us. When ,é M 1s estimated by solving Q-
learning or A-learning estimating equations for any M, we can show R,(ll) = n~1/2. This
requires Q-function to be correctly specified. When Q-function remains unspecified, we can
apply robust learning or concordance assisted-learning to estimate By. The convergence rates
R,(,l) for these two estimators are n~!/3 and n~!/2, respectively.

Assumptions (A5)(i) and (A6)(i) require functions V and C have unique maximizers on
the L, sphere. These conditions guarantee that with probability tending to 1, VIC and CIC
will not pick underfitted models for k, = o(n). Assumption (AS5)(ii) holds when the an-
gular component of X has a bounded and continuous density with respect to the surface
measure on the unit sphere (see Section 6.4 in Kim and Pollard (1990)). When the deriva-
tive %lxzo # 0, it implies the margin assumption Pr(0 < |7(Xg)| < t) = O (%) (see
Luedtke and van der Laan (2016), Qian and Murphy (2011)) holds with o« = 1 (see Sec-
tion B.1 in the Supplementary Material (Shi, Song and Lu (2020))).

Assumption (A5)(iii) is satisfied if V is twice continuously differentiable and possess a
unique maximizer on S(fBg). This condition holds when X has a continuous density g which
has a compact support. The explicit form of the first- and second-order derivatives of V can
be derived by some standard arguments in classical differential geometry (see Sections 5 and
6.4 in Kim and Pollard (1990)). Assumptions (A6)(iii), (iv), (v) are standard to establish the
limiting distribution of concordance and maximum rank correlation estimators (cf. Sherman
(1993), Fan et al. (2017)). In Section B.2 of the Supplementary Material, we give detailed
discussion on Assumption (A6)(iii).
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Under the scenario of treatment effect homogeneity, that is, 6p = 0, V(8) and C(f8) are
constants as functions of 6 and 8. (A5)(i) and (A6)(i) are violated under this scenario. As a
result, VIC an(l\CIC are not consistent.

Denote by My and M the models chosen by VIC and CIC, respectively,

My =argmaxVIC(éM), Mc =argmaxCIC(,éM),
MeQ MeQ
where éM = (Cm, ﬁL)T. Define R, = max(R,(ll) , R,(f)). The following theorem states the
model selection consistencies of these criteria.

THEOREM 3.1. Suppose sup, E(Y02|X0 = x) < C for some constant C > 0. Set k, =
Cn max(nR%, VnR,, n1/3)f0r some ¢, — 00, if k, = o(n), under Assumptions (A1)—(AS), we
have

Pr(My = Mg,) — 1.
Set k, = n(R,(l]))2 log(n), if k, = o(n), under Assumptions (A1)—(A4) and (A6), we have
Pr(ﬂc = Mg, — L.

REMARK 3.2. The choice of «k,, depends on R,(,D and R,(f). Suppose R, = n~1/2. Then
we have «;,, = log(n) for CIC and k,, = ¢,n'/3 for VIC. Unlike BIC, when setting k, = log(n),
VIC fails to select the correct model if R, = n~!/2. The penalty term c,n'/? accounts for the
nonsmoothness of the indicator function in V. On the contrary, CIC directly follows the
spirit of BIC. The estimated concordance function C is a U-statistic of order two. Due to
Hoeffding’s decomposition theorem and the maximal inequality for degenerate U -process
(Sherman (1994)), we have

. 28 1
(3.2) CB) = o ;g(Oi, B)—C(B)+ 0p<;>7

uniformly for all 8.

We now sketch a few lines to see why VIC can fail when «, = log(n) and R, = n=1/2,

Recall that V is maximized at 6y. Under Assumptions (A4) and (A5)(iii), we have that
(3.3) nV Org,) =nV (©00) + O (nllfr,, — Ooli5) =nV (Bo) + O(1).

For any overfitted model M that satisfies Mg, € M, let 5/\4 be the maximizer of V
with the constraint 9%0 = 0. Notice that V is a nonsmooth function of 6. Under the given
conditions, each 6, exhibits cube root asymptotics, and we have

(3.4) b =60+ 0,(n~173).

Consider the stochastic process V(-) 205 ?(00) + V (6p) indexed by 6. Under Assump-
tion (A5)(ii), using some standard arguments in the empirical process theory (cf. van der
Vaart and Wellner (1996)), we can show

(3.5) sup  |V(0) — V(©) — V(6) + V(6| = 0,(n""/2"/?),

10—=6oll2<e¢

for some sufficiently small € > 0. This together with (3.4) yields that
n[V(@r) — VOr) — [V(60) — V(B0)}] = 0,(n'/?3).
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Notice that V(éM) < V(6p). It follows that
n{V(@m) — V(o)) = 0,(n'?),

for any M that satisfies Mg, € M. Similarly, we can show n{V(éMﬂO) — \7(00)} =
Op(n1/3). Hence,

3475} 127 _ 1/3
M:Arﬂgngn{V(eM) V(Oamgy)} = 0p(n'3).

Since \7(@/\4) < \7(§M), we have

(3.6) ol 1V 60 = V@) < R

for some random variable R, that satisfies R, = O) (n'/3).
On the other hand,
VIC(Op) — VIC@
M:/I\I/tlgoxgj\/l (Or0) (Org,)
(3.7 . .
= a1V @0 = V@) =k (1M1 = M)
The difference | M| — | Mg, | is always positive. When «,, = log(n), it follows from (3.6) that
the sign of (3.8) can be positive in the limit. Equation (3.8) also implies VIC is not able to
pick overfitted models if «,, = c,n'/? for some diverging sequence cj,.

3.2. VIC and CIC in the ultrahigh dimension. The problem becomes far more challeng-
ing in the ultrahigh dimension when p is allowed to grow exponentially fast with respect to
n. Assume log(p) = O (n?) for some 0 < ag < 1. For notational convenience, in this paper,

we assume the nonzero indices Mg, and B, ’0 are fixed. In the ultrahigh dimension, it is

computationally infeasible to estimate 6,4 for all M € Q. Instead, we use some penalization
methods to simultaneously select and estimate 6y, with some tuning parameter A.
For each A € [Amin, Amax] Where Amin and Apax are allowed to vary with n, denote M())
. . . A . _ia 2T T
as the nonzero entries selected by our estimating procedure and 053, = (C 555, B Fv. (}L)) €

RP*! the corresponding estimator. We define

f\/\lv = argmax VIC(QAA’;[(A)) and /ﬂc = argmax CIC(,BAM(M).
M) |<sn M) |<sn
A€[Amin, Amax] A€[Amin, Amax]

The sequence s, is allowed to vary with n in the order s, = O (n") for some 0 < Iy < 1. To
show the model selection consistency, we need Conditions (A4")—(A6'). (A5") and (A6') are
high dimensional versions of (A5) and (A6), and are provided in Section A of the Supple-
mentary Material to save space.

(A4'.) There exists some Ag € [Amin, Amax] Such that with probability tending to 1, we have
M(h0) = Mg and

1Bty — Bollz=O(RP),  11e500) — collz = O(R?)

for some sequence R,(ll), R,§2> that R,(/ N 0 and R,Sj ) > n~1/2 for j =1, 2. The tuning pa-
rameter A is allowed to vary with .

Assumption (A4’) requires the true model to be recovered by the regularization methods
and assumes the convergence rate of parameters for the true model. In the following, we
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establish consistencies of our information criteria. We use ¢ to denote some generic constant.
Let [[Y ]|y, be the Orlicz norm of any random variable Y,

Y|P
1Y [y, 2 mf {Eexp('CL > 52}.

THEOREM 3.3. Let R, = max(Ry", R\). Assume s2log(p)log(n) = o(n), (A1)~(A43)
and (A4"), (AS) hold, || Yo |ly, = O(1), and sup, E(Y2|X0 =x) < C for some constant C > 0.
If k,, satisfies k, = o(n), and

then VIC is consistent. In addition, conditional on the events || ,3 KiG) — Bolla = O( Rr(ll)) and
A 2

¢ Siag) — Coll2 = O (R, we have

)

CI;" ) + exp(—clog(p)).

n

(3.9) Pr(My # Mpg,) < exp<—

THEOREM 3.4. Assume szlog(p) log(n) = o(n), (A1)~(A3) and (A4'), (A6') hold,
IYolly, = O(1) and sup, E(Y Xo=x) <C for some constant C > 0. If k, satisfies
Ky, =o0(n), and

(3.10) in > n(RD)? + log(p) log(n),

then CIC is consistent. In addition, conditional on the event ||/§/\7(A0) — Boll2 = O(R,(,l)), we
have
=2

(3.11) Pr(Mc # Mg,) < exp(— ) + exp(—clog(p)).

N
n(R;)?

REMARK 3.5. Equations (3.9) and (3.11) provide nonasymptotic bounds on the proba-
bilities that VIC and CIC do not select the correct model. Under the assumptions in (3.8) and
(3.10), these upper bounds go to 0. Consistencies of these two criteria thus follow. The sec-
ond term exp(—clog(p)) on the RHS of (3.9) and (3.11) bounds the probability that VIC or

CIC selects an underfitted model. The first term on the RHS bounds the probability that VIC
or CIC picks an overfitted model. When «,, < +/n R, log(p), the RHS in (3.9) is dominated

by
= 2
CKn
()

which is much larger than those in the RHS of (3.11). This suggests that CIC is more likely
to choose the correct model compared with VIC.

REMARK 3.6. Conditions on «,, in Theorem 3.3 are more restrictive than those in Theo-
rem 3.4. This means that the consistency of VIC is more sensitive to the choice of «,. Denote
ky and k¢ as the RHS of (3.8) and (3.10), respectively. Since R, > R'" and n > log(p),
it is immediate to see that kc = O (ky). In addition, when R, = O(y/log(p)/n), we have
ky > kc. This is in line with results given in the fixed- p scenario (see Theorem 3.1), where
VIC can fail for R, =n~"/2 if k, = log(n).
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Proofs of Theorems 3.3 and 3.4 are more involved than those of the fixed-p scenario.
Define

Q4 = {A € Dhmin> Amax] : Mgy © MQ), [MO)| < s}

The major technical challenge lies in bounding
Pr(VIC@g,.) < sup VICO o) )
( Rio) = S MO )
and
Pr(CIC(Bgip,) < sup CIC(Bgi)),
)\.EQ+

where A is the tuning parameter defined in (A4’). Unlike the fixed-p scenario, inequalities
(3.2) and (3.5) no longer hold in the ultrahigh dimension.

4. Doubly-robust information criteria. In an observational study, the propensity score
is unknown and needs to be estimated from data. Usually, a parametric model 7 (x, «) is
assumed for the propensity score. To calculate our doubly-robust information criteria, we
also fit a parametric model % (x, 1) for the baseline function sg(x) = E(Yp|Ag =0, Xo = x).
We assume estimators & and 7 converge to some «* € R?! and n* € R?2. When the models are
correct, o™ and n* correspond to the true parameters in the model, that is, 7o(x) = 7w (x, &™),
ho(x) = h(x, n*). Otherwise, these parameters stand for some population-level least false
parameters. Let 0 = (c, 8 T Define

VDR(@) — E{ AOH(X()T,B > —c) 1- Ao)H(Xgﬂ < —0) }YO
7 (Xo, ") =7 (X0, a)
_E Al(Xgp>—c)  (1—-A)IXjB<—c) 1}h(X0’ -
7 (Xo, &) 1 — 7 (Xo, %)

and
{Ai — (X, @) HY: — h(X;,n")}A;
m(Xi, ) {1 —w(X;, a*)}mw (X, a*)
{Aj —n(Xj,a")HY; — h(Xj,n*)}A;

_ . .
JT(Xj,o[*){l _n(Xj’a*)}ﬂ(Xi,o[*) }H(Xz B> Xj :3)

CcPRp)y=E

Under Assumptions (A1) and (A2), when either the propensity score model or the baseline
model is correct, we can show
7 (Xo)
7 (Xo, or*)
w(Xi)m (X ;)
7 (Xi, a*)w (X, a*)

VPR = E{h(Xo) + o(xEpo)I(xE B > —c)},

CP* () =E| [0(x o) = Q(X] o)X 8 = X1 ).
Therefore, when the propensity score model is correct, we have VPR =V and CPR = C.
This result generally does not hold when the propensity score model is not correct. However,
00(Bo) still maximizes VPR(CPR) as long as either of the models is correct. This suggests
VPR and CPR can be used to construct information criteria. Define

VICPR(6) = nVPR(©) — i, | Bllo, CICPR(B) = nVLR(B) — iy |1 Bllo,
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where VPR and CPX are empirical estimators for VPR and CPR, namely,

1

DR g | {Ai]I(XiTﬂ >—c) (1-ADIX]B < —c)}
vere) = n Z,: 7(Xi, Q) + 1 —n(X;, &)
ALXTB>—c) (1-ADIXTB<—0)
_{ w(X;, &) 1 —7(X;,6)
{Ai — (X, )Y — h(X;, D)}A;
n(Xi, )l —n(X;, @)}m (X, &)

- 1}h(xi,ﬁ>,

~ 1
SGEEDY
" iaéj{
A =X, oY) — h(X;, A
(Xl —7(X;, @) (X, &)

}H(Xf B>XIp).

In Section 10 of the Supplementary Material, we derive the consistencies of VICP® and
CICPR under the fixed-p scenario. When p is comparable or much larger than n, we can fit
the baseline or propensity score models via penalized regression with folded-concave penalty
functions (Fan and Lv (2011)). In practice, we recommend a linear regression model for the
baseline model and a logistic regression model for the propensity score model with SCAD
penalty function (Fan and Li (2001)). Under certain conditions on these estimators, consis-
tencies of VICP® and CICPX can be similarly proven. We omit the technical details to save
space.

5. Applications. In this section, we apply our information criteria to four applica-
tions estimating the optimal treatment regime, including robust learning, concordance-
assisted learning (CAL), penalized A-learning (PAL) and sparse concordance-assisted learn-
ing (SCAL). The first two consider a fixed-p setting while the last two can be applied in a
diverging- p setting. For each application, we introduce its estimating procedure and discuss
the choice of «, in our information criteria.

5.1. Robust learning.

5.1.1. Estimating procedure. Zhang et al. (2012) proposed a robust method for estimat-
ing the optimal treatment regime within the class of linear decision rules. For a given can-
didate model M, when the propensity score is known, the estimator 6 'm = (Cum, ﬁL)T is
obtained by solving

arg max V) subject to ,BMC =0.
f=(c,pT

In an observational study, they first fit some parametric models 7 (x, ), h(x, n), ®(x, ¢) for
7o(x), ho(x) and E(Yp|Ag = 1, X9 = x), to obtain estimators &, i) and Z‘ Then they proposed
to compute 61 by maximizing the following augmented inverse propensity score weighted
estimator,

1 0T [ A A; )
arg max — ZHA—’Y, — (A— — l)hi}H(XiT,B > —¢)
1

0=(c,pTHT n i TT; TTi
5.1)
1— A 1— A . . , e
+ { —Y; — ( — — I)CIDi}]I(Xi B < —c)} subject to 7 =0,
1 — T 1 — TT;

where #;, h; and ®; are plug-in estimators 7 (X;, &), h(X;, n) and ®(X;, g:), respectively.
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5.1.2. Choice of k,. Using some standard arguments in the cube root asymptotics (cf.
Example 6.4, Kim and Pollard (1990)), we can show GM py = =6+ O (n_l/ 3). Since the
dimension of covariates p is fixed, in order to implement variable selection, we can apply ro-
bust learning (by solving (5.1)) to all 27 models and choose the one that maximizes VICPR
or CICPR Hence, we have R, =n~!/3 in this application. Therefore, it follows from Theo-
rem 10.1 that CICP® and VICPR are both consistent when &, = ¢,n'/3 for ¢,, — oo. Instead
of choosing a single «,, one can alternatively select a set {«, ;}; that satisfy i, _; > n'/3 and
kn,j = o(n) for each j, and apply cross-validation to determining which «, ; to use. More
details about the cross-validation procedure are given in Section J.

5.2. Concordance-assisted learning.

5.2.1. Estimating procedure. Fan et al. (2017) proposed concordance-assisted learning
to estimate Bo by maximizing the estimated concordance function. Specifically, for a given
candidate model M, B is computed by solving

arg max a(ﬂ)(or 6DR(/3)) subject to pM = 0.

Assume the estimator ,3 M is obtained, they proposed to compute ¢ by maximizing the
estimated value function among the class of regimes I(c + xT,B M > 0), indexed by c.

5.2.2. Choice of kn. To implement variable selection, we can apply CAL to all 27 mod-
els. Similar to Theorem 1, 2 and 5 in Fan et al. (2017), we can show ,BMﬁ =pBo+ Op(n~ 1/2y

and ¢ g g =C0F Op(n— 13 under certain regularity conditions. Therefore, we have
R —p= 12 and RO =13,

By Theorem 10.1, CICPR is consistent when k), = log(n), and VICPR is consistent if n!/? «
kn < n. In practice, we recommend to set x, = nl/3 log(log(n)). In our simulation studies,
we find out that VICP® works well under such choices of k.

5.3. Penalized A-learning.

5.3.1. Estimating procedure. When the contrast function is linear, that is, 7 (x) = xT o +
co, Shi et al. (2018) proposed a penalized A-learning method for estimating the optimal treat-
ment regime. Specifically, they proposed to first estimate 7o (x) and ho(x) by penalized re-
gression. Denoted by 7; and &; the estimated propensity score and baseline function for the
ith patient. For a given tuning parameter A, they estimated 0y by

(5.2) @m0y Biugy)" = argmin Bl
(c.T)TeA
where
A:{ceR,ﬁeR”:H ZX(A Y—h (Xl.Tﬂ_|_c)}H 5%}.
o

The estimating procedure is 51m11ar in rationale to the Dantzig selector (Candes and Tao
(2007)) in a linear regression setting. Let M(A) be the support of B M- We can compute

ﬁ K0 i Jotes, by solving the following A-learning estimating equations:
~ A T 5 N
Z(Ai =) (Yi = hi — AiX; Brig) — AiCxigy) =0,
l

ZX;'M(A)(Ai — ) (Yi — hi — Ai X[ Biigy — Aiiigy) =0,

with ﬁﬁ&j = 0.
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5.3.2. Choice of k. Gai, Zhu and Lin (2013) proved the model selection consistency
of the Dantzig selector for linear regression, under the irrepresentable condition. Using their
arguments, 8 (r0) €an achieve selection consistency with some tuning parameter A, and we
can show Assumption (A4’) holds with R, = n=1/2,

It follows from Theorem 3.3 that VIC is consistent when «, = c¢,n'/3 logz/ 3 (p) for some
¢, — 00. By Theorem 3.4, CIC is consistent when «, = ¢}, log(p) log,,(n) for some ¢, —
oo. Similarly, we can show VICPR and CICPR are consistent under these choices of Ky. In
practice, we recommend to choose c], = log(log;,(n)), and ¢, = log(log(n)). We demonstrate
the performance of these information criteria via simulations.

5.4. Sparse concordance-assisted learning.

5.4.1. Estimating procedure. Liang et al. (2017) proposed a sparse concordance-assisted
learning algorithm that extends CAL to the setting allowing p to be much larger than n.
The concordance function CP® involves indicators, making it computationally difficult to
optimize. Instead of directly maximizing CPR, they considered a convex surrogate objective
function with L; penalty term on the coefficients to facilitate the computation and ensure
sparsity of the estimator.

Using SCAL, for any tuning parameter A, we can estimate Sy by

S (i — o1 — BT — X)), —Anﬁul},

w,]>wjl

Brig) = arg ;naX{ y—
where
o - AT X OHY; — (X, )}A;
YT X ol - (X, )l (X, &)

where @ and 7 denote some penalized regression estimators in the propensity score and base-
line model. Let M(X) be the support of B i i+ We can calculate ,8 A by maximizing CDR B)

subject to the constraint that 8 Moy — 0, and obtain ¢ y4 by maximizing VDR among the class
of treatment regimes ]I(,Bf/lx > —c).

5.4.2. Choice of k,. Assume there exists some Ao such that 8 () 18 selection consis-

tent, then Assumption (A4’) holds with R,(ll) =n"1/2, R,(lz) =n"13, By Theorem 3.3 and
Theorem 3.4, we can show VIC is consistent when k, = c,n'/3 logz/ 3 p for some ¢, — o0,
and CIC is consistent when «, = ¢, log(p)log,o(n) for some ¢, — co. Similarly, we can
show VICPR and CICPR are consistent under these choices of «,.

6. Simulations. In this section, we conduct simulation studies to examine the numeri-
cal performance of our proposed information criteria. In Section 6.1, we consider a fixed-p
scenario where the optimal treatment regime is estimated via CAL. In Section 6.2, we design
a high dimensional setting and estimate the optimal treatment regime by PAL. Additional
simulations results can be found in Section I of the Supplementary Material.

6.1. Concordance-assisted learning. Data are generated from the following model:
Yi =ho(X], X}) + A Q(X! + X?) + &,

where A e Bernoulh(O 5), X; i1 N,(0,1p), & i1d N(0,0.5%), where N (w, X) stands for
the p-dimensional multivariate normal distribution with mean u, covariance matrix ¥ and

I, denotes the p x p identity matrix.
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TABLE 1
Simulation settings in Section 6.1

S1 S2 S3 S4
ho(x,y) l+x—y l4+x—y 14+ xy 14+ xy
o) X exp(x) — 1 X exp(x) — 1

We design four settings by considering two choices of kg and two choices of Q. The
functional forms of /1y and Q in each setting are listed in Table 1. It can be verified that in all
four settings, the optimal treatment regime takes the form:

dP'(x) =T(x' +x? > 0).

We set p =8, and consider two choices of the sample size, n = 100 and n = 200, respec-
tively. This gives a total of 8 scenarios. For each scenario, we report the false positives (FP)
rate (the percentage of unimportant variables that are selected),

1 &M N MO
FP=_Y P
Lo Mgl

the false negatives (FN) rate (the percentage of important variables that are missed),
1 & (Mg, N(MD)e

FN=— ,
L 1:2} | Mg, |

the percentage of selecting the true models (TP),
1 L
TP=—Y (Mg, = M®P),
I ; ( Bo )
the average error rate (ER) and average ratio of value (VR) of the estimated optimal treatment
regime,

1 & EYFA®)

6.1 E|ld? (Xq) — d°™ VR = —0 - -
.1 Z 47 (Xo) = LglEYg(dOP‘)

l 1

where d Dx)y =1 o+ xT ,3 oo > 0), MO is the set of important variables selected by
our information criteria in the /th simulation and L is the total number of simulations. In our
implementation, we set L = 100 and approximate the expectations in (6.1) by the use of 1000
Monte Carlo samples.

We use CAL to estimate the parameters. Specifically, we first fit a logistic regression model
with SCAD penalty function for the propensity score, and a linear model with SCAD penalty
for the baseline function. Next, we obtain /3 A by maximizing C CPR for all 28 = 256 models.
The threshold ¢, is obtained by maximizing the estimated value function VDR among the
class of regimes I(c 4+ x” ,é M > 0). We use the genetic algorithm implemented in the R pack-
age rgenoud (Mebane et al. (2011)) to compute the maximizers of the value and concordance
functions. The package rgenoud combines evolutionary search algorithms with derivative-
based methods to solve difficult optimization problems. In our experiments, we find the maxi-
mizers are very close to the true parameters. However, there is no guarantee that the searching
algorithms will find the global maximizer in general, due to nonconvexity of the optimization
problem. We use CICPR and VICP® for model selection. The model complexity penalty &,
is chosen according to the discussion in Section 5.2. The propensity score model is always
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TABLE 2
Simulation results (%, standard deviations in parenthesis)

S1 S2
n 100 200 100 200
CICDR TP 100.00 (0.00) 100.00 (0.00) 100.00 (0.00) 100.00 (0.00)
FN 0.00 (0.00) 0.00 (0.00) 0.00 (0.00) 0.00 (0.00)
FP 0.00 (0.00) 0.00 (0.00) 0.00 (0.00) 0.00 (0.00)
ER 7.58 (0.53) 5.71 (0.38) 7.54 (0.51) 5.42 (0.39)
VR 98.95 (0.15) 99.38 (0.08) 99.49 (0.06) 99.73 (0.03)
VICPR TP 77.00 (4.23) 99.00 (1.00) 71.00 (4.56) 97.00 (1.71)
FN 11.5 (2.11) 0.50 (0.50) 14.50 (2.28) 1.50 (0.86)
FP 0.17 (0.17) 0.00 (0.00) 0.00 (0.00) 0.00 (0.00)
ER 11.49 (0.92) 5.78 (0.42) 12.84 (1.02) 5.93 (0.54)
VR 96.65 (0.48) 99.33 (0.12) 97.94 (0.27) 99.56 (0.11)
S3 S4
n 100 200 100 200
CICPR TP 69.00 (4.65) 78.00 (4.16) 82.00 (3.86) 93.00 (2.56)
FN 4.00 (1.36) 0.50 (0.50) 0.00 (0.00) 0.00 (0.00)
FP 6.50 (1.16) 4.17 (0.87) 3.5 (0.83) 1.33 (0.51)
ER 14.90 (0.89) 9.87 (0.53) 13.04 (0.87) 9.12 (0.71)
VR 95.50 (0.51) 98.09 (0.2) 98.41 (0.18) 99.22 (0.11)
VICPR TP 42.00 (4.96) 70.00 (4.61) 43.00 (4.98) 71.00 (4.56)
FN 23.50 (2.61) 8.50 (1.89) 32.00 (3.37) 12.50 (2.18)
FP 6.17 (1.02) 3.17 (0.77) 5.50 (0.95) 1.33 (0.51)
ER 19.69 (1.1) 11.85 (0.81) 22.49 (1.44) 13.2 (1.06)
VR 91.88 (0.74) 96.78 (0.41) 93.93 (0.79) 98.12 (0.24)

correct, hence our information criteria are consistent. We use 100 simulations replications.
Results were given in Table 2.

We make the following observations. First, CI perform much better than VI in all
scenarios. For example, in Settings 1 and 2, CICPR always chooses the correct model while
TPs of VICPX are below 80% when n = 100. In Settings 3 and 4, TPs of CICPR are still
much higher than those of VICPR | In addition, in all scenarios, CICPR achieves a smaller
ER and a higher VR compared to VICPR. Moreover, the model selection results improve
when sample size increases. This illustrates the selection consistencies of our information
criteria.

CDR CDR

6.2. Penalized A-learning. Consider the high dimensional setting where p is set to be
1000. We generate the response from the following model:

Yi =ho(X}, X7) + Ai(X] + X7) + &,
where X; i1d N,(0,1,), A; i1d Bernoulli(o(X;)), & i1d N(0,0.5%). The contrast function
takes the linear form, 7(x) = x! 4 x? and the optimal treatment regime is
dP'(x) =T(x' +x* > 0).

We design four settings by considering two choices of the baseline function, and two
choices of the propensity score function. Table 3 gives the propensity and baseline function
in each setting. We fit a penalized linear regression model for the baseline and a penalized
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TABLE 3
Simulation settings in Section 6.2

S1 S2 S3 S4
ho(x,y) l4+x—y 14+xy l4+x—y 14+ xy
mo(x) 0.5 0.5 D(xp—1 —xp) D(xp_1 —xp)

@ () stands for the cumulative distribution function of a standard normal variable.

logistic regression model for the propensity score, and choose SCAD as the penalty function.
Hence, both the propensity score and baseline models are correctly specified in Setting 1.
One of them is misspecified in Settings 2 and 3. In Setting 4, both models are misspecified.
In implementation, instead of directly optimizing (5.2), we solve its dual problem:

9_ = min Z)}i(Ai — J'A[l')(Yl' — ;li — Aic — Al'XiT:B)H y
(CN:20) b o0
subject to [|B]l1 <A.
We compute ,3 for a series of log-spaced values exp(—3) = Ag, A1, ..., A100 = exp(2), and

obtain 6 by refitting the A-learning estimating equation. Tuning parameters are selected by
CICP® and VICP®. In CICPX, we set

Kn =log(p) logo(n) log(log((n)),
as discussed in Section 5.3. In VICPR

Ko =n'310g*3(p) log(log(n)) /x,

where « is a constant from a set {3, 4, 5}. For each «, we denote the corresponding informa-
tion criterion as VICPR,

We further compare our information criteria with the BIC-type criterion (Shi et al. (2018)),
which is used for tuning parameter selection for the PAL method. For any 6 = (c, 877,
define

, we set

BIC(0) = nlog(RSS(0)/n) + lIBllo{log(n) +log(p + D},

where
n
RSS(O) =Y (A; — #)2(Yi — hi — Aic — A; X! B)™.
i=1
It remains unknown whether this information criterion is consistent.

Tables 4 and 5 report the results with sample size n = 200/300 and 100 simulation repli-
cations. CICPR outperform VICP® and BIC in all settings, in terms of TP. For example, in
Setting 2 with n = 200, CICPR correctly recover 77% of the models, while TPs for other cri-
teria are smaller than 70%. In addition, except for Setting 2, VICP® outperforms BIC in all
other settings. Take Setting 3 with n = 300 as an example, TPs for VIC? R VICf R VIC? R
are all very close to 1 while BIC only correctly recovers 61% of the models. False positives
of BIC are much higher compared to our information criteria in Setting 3. Moreover, all the
information criteria work extremely well in Setting 1 where both the propensity score and
baseline models are correctly specified, and perform much worse in Setting 4 where both
models are misspecified. Except for BIC and VIC? R all other criteria always select the true
model in Setting 1. In Setting 4 with n = 200, however, TPs of all criteria are below 50%.
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TABLE 4

Simulation results for Settings 1 and 2 (%, standard deviations in parenthesis)

65

S1 S2
n 200 300 200 300
CICDR TP 100.00 (0.00) 100.00 (0.00) 77.00 (4.23) 90.00 (3.02)
FN 0.00 (0.00) 0.00 (0.00) 7.00 (1.88) 0.50 (0.50)
FP 0.00 (0.00) 0.00 (0.00) 0.03 (0.01) 0.01 (0.00)
ER 1.18 (0.08) 1.17 (0.09) 8.34 (1.09) 4.08 (0.43)
VR 99.96 (0.00) 99.97 (0.00) 97.02 (0.66) 99.39 (0.15)
BIC TP 95.00 (2.19) 94.00 (2.39) 69.00 (4.65) 89.00 (3.14)
FN 0.00 (0.00) 0.00 (0.00) 4.50 (1.60) 0.00 (0.00)
FP 0.01 (0.00) 0.01 (0.00) 0.03 (0.01) 0.02 (0.00)
ER 1.44 (0.12) 1.34 (0.13) 7.98 (0.85) 4.00 (0.41)
VR 99.94 (0.01) 99.94 (0.02) 97.77 (0.47) 99.44 (0.11)
VICPR TP 100.00 (0.00) 100.00 (0.00) 61.00 (4.90) 86.00 (3.49)
FN 0.00 (0.00) 0.00 (0.00) 13.50 (2.34) 2.00 (0.98)
FP 0.00 (0.00) 0.00 (0.00) 0.02 (0.01) 0.01 (0.00)
ER 1.16 (0.08) 1.08 (0.08) 10.64 (1.08) 4.67 (0.56)
VR 99.97 (0.00) 99.97 (0.00) 96.13 (0.61) 99.12 (0.21)
VICPR TP 100.00 (0.00) 100.00 (0.00) 56.00 (4.99) 80.00 (4.02)
FN 0.00 (0.00) 0.00 (0.00) 11.00 (2.20) 2.00 (0.98)
FP 0.00 (0.00) 0.00 (0.00) 0.05 (0.01) 0.02 (0.00)
ER 1.08 (0.08) 1.11 (0.09) 11.05 (1.13) 5.09 (0.54)
VR 99.97 (0.00) 99.97 (0.00) 95.98 (0.66) 99.02 (0.21)
VICDR TP 99.00 (1.00) 100.00 (0.00) 54.00 (5.01) 72.00 (4.51)
FN 0.00 (0.00) 0.00 (0.00) 9.00 (2.06) 2.00 (0.98)
FP 0.00 (0.00) 0.00 (0.00) 0.07 (0.01) 0.03 (0.01)
ER 1.18 (0.09) 1.1 (0.08) 11.20 (1.14) 5.80 (0.59)
VR 99.96 (0.01) 99.97 (0.00) 95.92 (0.72) 98.81 (0.22)

7. Some technical results.

In this section, we summarize some major technical results

used in the proof of our theorems. They are generally applicable and self-important. In Sec-
tion 7.1, we present a tail inequality for unbounded degenerate U-process that is useful to
show model selection consistency of CIC and CICpg. In Section 7.2, we show uniform con-
sistencies of empirical maximizers of V and C, which enable us to bound the probability that
VIC or CIC selects an overfitted model in the ultrahigh dimension.

7.1. Tail inequality for unbounded degenerate U -process. In this subsection, we provide
a tail inequality for the supremum of order two U-process with finite i1 Orlicz norm. We
first introduce some notation. Let X1, ..., X, be i.i.d. random variables taking values on X,
F a countable class of measurable and symmetric functions from X x X to R.

THEOREM 7.1. Assume f satisfies Ef (X;,x) = Ef(x,X;) =0, f(x,x) =0 for
any x, and w, = || max;»; F(X;, X;)|ly, < 00, where the function F satisfies F(x,y) >
sup | f(x, y)| for any x, y. Define the following degenerate U -process:

Z = sup
feF

Y f(Xi X))

i,j
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TABLE 5
Simulation results for Settings 3 and 4 (%, standard deviations in parenthesis)

S3 S4
n 200 300 200 300
CICDR TP 91.00 (2.88) 99.00 (1.00) 48.00 (5.02) 66.00 (4.76)
FN 3.00 (1.19) 0.00 (0.00) 27.00 (3.21) 14.00 (2.47)
FP 0.00 (0.00) 0.00 (0.00) 0.03 (0.01) 0.03 (0.01)
ER 3.15 (0.61) 1.42 (0.11) 16.50 (1.50) 10.90 (1.27)
VR 99.23 (0.28) 99.95 (0.01) 92.09 (1.03) 95.63 (0.75)
BIC TP 55.00 (5) 61.00 (4.9) 32.00 (4.69) 40.00 (4.92)
FN 0.00 (0.00) 0.00 (0.00) 18 (3.06) 8.00 (2.10)
FP 0.08 (0.01) 0.11 (0.02) 0.14 (0.02) 0.15 (0.02)
ER 4.23 (0.33) 3.69 (0.35) 17.4 (1.35) 13.99 (1.2)
VR 99.48 (0.06) 99.57 (0.06) 92.27 (0.95) 94.52 (0.74)
VIC?R TP 82.00 (3.86) 98.00 (1.41) 39.00 (4.90) 59.00 (4.94)
FN 7.00 (1.74) 0.00 (0.00) 29.50 (3.26) 17.50 (2.60)
FP 0.01 (0.00) 0.00 (0.00) 0.05 (0.01) 0.03 (0.01)
ER 5.16 (0.85) 1.38 (0.12) 18.02 (1.46) 12.39 (1.29)
VR 98.4 (0.38) 99.94 (0.01) 91.4 (1.01) 94.79 (0.77)
VIC4DR TP 89.00 (3.14) 98.00 (1.41) 43.00 (4.98) 59.00 (4.94)
FN 2.50 (1.10) 0.00 (0.00) 26.00 (3.29) 14.50 (2.49)
FP 0.01 (0.00) 0.00 (0.00) 0.06 (0.01) 0.05 (0.01)
ER 2.97 (0.54) 1.42 (0.13) 17.41 (1.53) 12.2 (1.28)
VR 99.35 (0.24) 99.94 (0.01) 91.61 (1.06) 94.88 (0.78)
VICPR TP 90.00 (3.02) 97.00 (1.71) 43.00 (4.98) 54.00 (5.01)
FN 2.00 (0.98) 0.00 (0.00) 23.00 (3.21) 13.50 (2.45)
FP 0.01 (0.00) 0.00 (0.00) 0.07 (0.01) 0.07 (0.01)
ER 2.85(0.52) 1.43 (0.13) 16.95 (1.48) 12.52 (1.28)
VR 99.4 (0.25) 99.94 (0.01) 91.98 (1.02) 94.73 (0.78)
Let €1, ..., &, be i.i.d. Rademacher random variables independent of {X1, ..., X}, and in-
troduce the random variables:
Ze=sup|Y eiej f(Xi, X)HI(F(Xi, X ;) < 8wy)|,
fertij

Us=sup sup Y gojf(Xi, X)I(F(Xi, Xj) <8wy),

feFalala=ly;

M, = sup, sup Zs,f(Xl,Xk)JI(F(Xl,Xk)<8a>,,)

feF k=1,...,n

Then there exists some constants C > 0 such that for all n and t > 0,
Pr(Z > CEZ, +1)

<ser(~mn( s i e (o) )
= 2 expl —min (BU.)?2 EM,’ nw, \wy/n Non))

REMARK 7.2. For bounded degenerate U -process, that is, F' < Fy for some constant Fp,
Clémencon, Lugosi and Vayatis (2008) showed LHS of (7.1) can be bounded by

72) (~min( e 7 (7). 7))
) exp| — min| ———, ——, —, =)
P (EU.)2" EM, nFo \Foun Fo

(7.1)
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For unbounded U -process whose envelope function has finite v Orlicz norm, it is natural to
replace the uniform bound Fp in (7.2) by w,,. Upper bounds for the Rademacher complexities
EZ., EM, and EU; can be obtained as in Clémencon, Lugosi and Vayatis (2008).
7.2. Uniform consistency of empirical maximizers. Recall that
Q= {)\ € [Amin» Amax] :Mﬁ() - M\()“)a VYZO“)‘ = Sn}-
For any A € 2, define

éﬂ(x) = argmax V@), 5/\7@) = argmax C(B).
0=(c,8™)" €5(60) BES(Bo)
MM o pM» =0

By the definitions of CIC and VIC, the probabilities that VIC and CIC choose an overfitted
model are upper bounded by

(7.3) Pr(VIC@ i) < sup (nV @) = Kl Brcy lo}),
€3y

(7.4) Pr(CIC(Bgi) < sup (nCBrigy) — kallBrigyllo}).
€3dy

Notice that V(@) = V@xia)- CBgiy) = C(Biy)- Therefore, (7.3) and (7.4) are
upper bounded by

(7.5) Pr(VIC@gq)) < sup (nV @xigy) — kull Bragy lo} )
3oy

(7.6) Pr(CIC(B i) < sup {nCBragy) — knllBrigyllo}),
€t

respectively. To bound (7.5) and (7.6), we need uniform convergence rates of 7] o) and
B Koy over all A € Q4 summarized as follows.

LEMMA 7.1. Under the conditions in Theorem 3.3, there exists some constant tg > 0
such that for all t > t,

Pr( M 16510 — boll = tn 3| M| log!/3 p}>
)\.EQ+

=2 2/31~51/3 =~
_3 ct°n“’°log p) ( cn )
< —ct’1 - — :
<exp(—ct’log(p)) + exp( Tog(n) + exp Tog(n)
Under the conditions in Theorem 3.4, there exists some constant ty > 0 such that for all t > ty,

Pr( N 1B — Poll2 = m—l/ZW(A)P/zlog”zplog”%n)})
)\GQ+

< exp(—ét?log(p)) + exp(—ét\/M) —I—exp(_ cn )

log(n)

(7.7)

(7.8)

REMARK 7.3. In the fixed- p scenario, 6 M converges at a rate of O (n~3).In compar-
ison, the uniform convergence rate in (7.7) is slower by a factor of |/W |13 logl/ 3 p. This
is the price we pay to search over the entire overfitted model space. By assumption, we have
log(p) = O (n), s, = O(nlo), SUPj e, IJ\//\l(A)| <s,. When ag + [y < 1, we have

n= 2 M) [V 10g!? plog' 2 (n) < n 7RI MM)[ P 10g! P p,  forall ke Q.
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Therefore, it follows from (7.7) and (7.8) that sup, cq+ I8 Koy — Boll2 converges faster than

sup;cq, 10710 — Goll2-

8. Discussion. In this paper, we propose the concordance and value information criteria
(CIC and VIC) to select important variables that are involved in the optimal treatment regime.
We consider both fixed-p and high dimensional settings, and show that VIC and CIC are
able to correctly identify those important variables in both scenarios when the contrast is a
monotonic function of a linear combination of baseline covariates. In addition, we show CIC
is more reliable than VIC both theoretically and empirically.

8.1. Extensions to multiple stages. The proposed concordance and value information cri-
teria can be extended to multistage settings, where models are selected via backward induc-
tion. These results are provided in Section 11 of the Supplementary Material. We find out
that if the contrast function on each stage is a monotonic function of a linear combination of
available covariates and previous treatments up to that stage, our information criteria are con-
sistent. Otherwise, estimators selected by our information criteria will converge to some least
false parameters and it is likely that CIC and VIC choose different models. In addition, con-
ditions on «,, are strengthened in backward induction, due to the variability in the estimation
of the contrast function of previous stages.

8.2. Model misspecification. In Section 12 of the Supplementary Material, we further
investigate the performance of the proposed information criteria when the contrast function
does not take the monotonic linear index form. Theorem 12.1 shows the model CIC and
VIC choose will converge to the support of some least false parameters. We further conduct
simulation studies in Section 12.2. We find CIC achieves better model selection results when
compared to VIC in finite samples. In addition, all the numerical results improve when sample
size increases, validating our theoretical findings.

8.3. Nonregularity. Our method requires assuming the uniqueness of the optimal treat-
ment. In the nonregular cases where Pr(z(Xp) = 0) > 0, Conditions (A5)(ii), (A5')(ii),
(A6)(iii) and (A6')(iii) are likely to be violated. More detailed discussions can be found in
Section B.1.2 and Section B.2.3 of the Supplementary Material. Thus, selection consistencies
of our proposed information criteria are not guaranteed. We further investigate the numerical
performance of our proposed information criteria in the nonregular cases. Results are pro-
vided in Section 1.1 of the Supplementary Material. We find CIC still works better when
compared to VIC. However, increasing the sample size does not improve the performance of
CIC. This suggests that our information criteria might not be consistent in this case.

9. Proof of Theorem 3.3. Here, we only present the proof of Theorem 3.3. Proofs of
other theorems and lemmas are given in the Supplementary Material. Let €2_ be the under-
fitted model space,

Q- = {% € Dhmin, Amax] : My & M), [MG)] < 50}
Assumption (A4') states that
9.1) Pr({l16c15) — foll2 = O(R)} N {M(ro) = Mp,}) — 1.
Under the events defined in (9.1), to prove Theorem 3.3, we provide tail inequalities for

9.2) Pr(VIC(é KiGw) = ASIg) VIC(é\/\’Z()\)))-
eld_

Then we bound
9.3) Pr(VIC@ i) < sup (nV @) =l Bz llo} )
€5y
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9.1. Underfitted model space. Since V (6y) > V(0), we have 6y # 0. For any 6 =
(c, ,BT)T # 0 and x, we have

I(7x > ) I(ﬂT 10l 1o ||)
x>—c)=I——|6ollax > ——||6ol|2 ).
e 1012

This implies we have
9.4 V(©) = V(loll260/10112),

for any 6 # 0. The vector |6 |26/1|6 |2 lies on the L, surface S(60).
For any X € Q_, we have ,Bé # 0 and BJJ\//T(A) = 0 for some j. By the definition of §, this
implies

> B3] > 5,

9 éA
HQ ” 0”2 M)
2

1671 ll2

or 01y & N, if f,57) # 0. Since § < o, it follows from Assumption (A5')(i) that there
exists some constant £ > 0 such that

1601126 1
Aiﬂ/“)‘)) +3E.

V6o) > v(
10 %1612

It follows from (9.4) that
9.5) V(60) > V(@) + 3¢

By assumption (A5')(i), we have V (6y) > V (0). Without loss of generality, assume 3¢ <
V (6o) — V(0). Then (9.5) holds for any A € ©2_. Assumptions (A5")(iii) and the event defined
in (9.1) imply that

(9.6) V@i, = V() — O(RY).
It follows from (9.5) and (9.6) that
V@) = Sup V@) +38 — O(R)).
€eNd_

Since the sequence R, — 0, for sufficiently large n, we have £ > O(R,%). Hence,

9.7) V@i, — sup V@) = 2,
reQ2_

for sufficiently large n. Since the number of nonzero elements in ,3 K 18 fixed, we have

kn (1Bt llo — 1Biigylo) < OGkn)  forall e Q_.

Together with (9.7) and the condition «, = o(n), we obtain that for sufficiently large n and
allr e Q_,

9.8) {V@iae) = V@iant = (185100 lo = iy o) = &.
By (9.8) and the definition of VIC, the event defined in (9.2) happens if
Aseng{V(éﬂ(xo)) — Vi) — VOrgip) + Vo)) =&,
or

sup  |V(0) —V(©)| > %

1Bllo<sn,ceR
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Therefore, we can bound (9.2) by

(9.9) Pr( sup |\7(9)—V(0)|z$>.

ceR,||Bllo<sn 2

We now provide an upper bound for (9.9). Define Byy = {8 € R? : M = 0}. We define
Q* ={M e Q:|M|=s,}. It follows from Bonferroni’s inequality that (9.9) is bounded by

(9.10) > Pr( sup  |[V(©) - V()| > §).
MeQ* CER,ﬁGBM 2
For any triple 0 = (y, a, x), define

1—a
-7

a 1—a
mo(x) 1 —mp(x)

= )17 = —o) +
For each fixed M, the class of functions V4 = {wev :c € R, B € By} has finite VC index
sn + 3 (see Lemma 2.6.15 and 2.6.18 in van der Vaart and Wellner (1996)). Therefore, we
have

1
J(l,V)zsgp/O JUH10g N(ElVadllg.2, Vi, L2(0)) de
9.11)

1
< /0 V14 (s +3)log(K /) de = O(/5).

for some constant K, where V stands for an envelope function of V4, and the supremum is
taken over all discrete measures Q with || Vgl 9,2 > 0. The definition of the entropy number
N(-, -,-) can be found in van der Vaart and Wellner (1996). The above bound is uniform for
all M € Q*.

For any M, V(0O;) is bounded by

ALXTIB>—c)+ (11— ADIXT B <—0) v

sup .
0=(c,T)T Ajmo, + (1 — A1 —mo,)
(9.12)
ALX] B> —c)+ (1= ADIX] B < —c) 1
= sup Yi| = 1%,
B Ajmo,i + (1 —A))(1 —mo,i) (1 —c2)cy

by Assumption (A3). In addition, it follows from Lemma H.1 and Cauchy—Schwarz inequal-
ity that

9.13) EIVi])? <EIY 2 <20%13, = o).

Therefore, we have EV/%/[(Ol) = O(1) where the big-O notation is uniform in M.
It follows from (9.11) and Theorem 2.14.1 in van der Vaart and Wellner (1996) that

(9.14) E sup [V(©) - V(©®) < 0(1)*@,/@%(01).
ceR

n
BEBMm

Here, O (1) denotes a universal constant that is independent of M.
This together with (9.12) and (9.13) implies

~ Sn
9.15 E 7o —vel)=of. /).
(9.15) S ( sup VO -VO)) ( n)

ceR,feB
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For sufficiently large n, RHS of (9.15) goes to 0. It follows from (9.15) that (9.10) is
bounded by

ZPr( sup  |[V(0) = V(©®)|—(I+nE sup W(9>—V<e)!z§),
MeQ* ceR,BeB ceR,BeB 4

for some fixed n > 0.

For any B and c, it follows from (9.12) that sup y cq« | VA (Oi)lly, = O(1). Similarly we
have sup , e+ EV/%/[(Oi) = 0(1). Take n = 0.5, it follows from Lemma H.4 that the above
probability can be bounded by

(9.16) |Q*|[{exp(—cn) + 3exp(—cn/log(n))},

for some constant ¢ > 0. Observe that |Q2*| = O(p**). It follows from the condition n >
sp log(p) log(n) that (9.16) is bounded by

exp(—cn + kisp log(p)) + 3exp(—cn/log(n) + kis, log(p))
<4exp(—cn/log(n)) <exp{—kan/(2log(n))} < exp(—kzlog(p)),

for some constants k1, kp > 0 and sufficiently large n. This provides the tail inequality that
VIC chooses an underfitted model.

9.2. Overfitted model space. 1t follows from Lemma 7.1 that

Pr( N 1650, —eonzsron—1/3|ﬂ<x)|”3log”3(p)})
X€Q+

=2 2/371..1/3 -
_ ctyn</?log'/” p cn
9.17) >1— —et31 — (——0 )— (— ),
9.17) > exp(—ct; log(p)) — exp Tog(n) exp og()

>1— 3exp(—5tg log(p)) > 1 —exp(log3 — Etg log(p)) > 1 —exp(—c*log(p)),

for some ¢, c¢* > 0, where the second inequality is due to the condition log(p) = O (n)
for some 0 < ag < 1, which further implies n2/3log!/3 p > log(n)log(p) and n >

log(p) log(n).
On the event defined in (9.1), it follows from Assumption (A6')(iii) that

[V ©0) = VB igg)] = O(R).
This together with SUP) e, V(6 M(A)) < V(6p) implies that

(9.18) VOzig,) = sup Vg — O(RY).
)uEQ+

Denoted by sg the number of nonzero elements in By. For any A € @, we have
||/§/\7(A) llo > sg. Therefore, for any A € 2, we obtain

A A sg Kn
9.19) (1Bt llo — 1B iy ll0) =/<n(1 - m(m) =

Kn
|IM@)|
Since sg is fixed, under the condition «, > nR,%, it follows from (9.18) and (9.19) that for
any A € Q4 and sufficiently large n,

K

V@iaa) 1V Gsiy) — n Baillo ~ iy o)) = 53—
iV Ogaag) =1V Oig) = IBigg lo = 1Pma o)} = 3=

o
M)
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Hence, the event defined in (9.3) happens if

Kn

n ~ ~ ~ ~ A N
sup ——— V@) — Vxiny) — Vo) + V0o = ——0r!
re |M()\)| |{ M) M) M(ro) M(rhg) }| 2(S/3 + 1)
or
" ity Big) —my @ga)| = —
SUp ———\mv (U iy —my @i >
rew. MO M® MDTT= 455 + 1)
and
(9.20) " iy o) — my @gon)| = —
. SUp ———|my my =
rew, MO MGo) MO = 455+ 1)

where ity (8) = V(6) — V(6p) and my (8) = V(8) — V (6o). Since |M(1)| > 1, for any A €
Q4, LHS of (9.20) is smaller than ”WV(Q/\?((AO)) — mV(Gﬂ(XO))L In the following, we show
that conditional on the event defined in the LHS of (9.17),

Kn
Pr(&i i v st = mv G| = g5y )
(9.21)

<exp(—k3log(p)),

for some constant k3 > 0. Similarly, we can show
K kak?
Pr{n |mV(9M(AO)) mV(QM()\O))| z 4( 1) exp _an )
for some constant k4 > 0. This together with (9.21) and (9.17) yields (3.9).

o ;le)t _R% =£0Z—;/3|M|1/3 log'”? p, and Q% = {M € Q: Mg, C M, M| <s,}, LHS of
. 1S bounde Yy

Kn
(9.22) > Pr( sup  —— |y (0) —my(0)| > )
Mesr N o=(epT)T |M| 4sp+ 1D
ceR,BeB g
10—boll <R},

using Bonferroni’s inequality. Observe that
N 1
iy () —my ©) =~ ¥y (0:) = Eyg (0D}
i
Let®Y, =1{0 = (c, 1)T : B€ Br,c € R, |0 —6pll2 < R}, }. By Assumption (A3), the class
of functions {|¢9 (0)|:0 € ®X/1} is bounded by

W, (0) = E( sup |y|{|I(x" B > —c) —TI(xT By > —co)|}),
00k,

for some ¢ > 0. Therefore, we have sup , || \IJXA (O)ly, = O(1). In addition, it follows from
the Cauchy—Schwarz inequality that EI\I’XA(O,-) |2 is bounded by

2PEY? sup ‘]1 (xXI'p>—c)—1(x]Bo > —co)Hz
GeG)M
(9.23) < 2c2E( (Y?1X;)| sup ‘H (XT'p > —c)—1(X] Bo > —co H)

06()M

< 262CE‘ sup ‘H X B>—c)— (X,'T/go > —CO)H = O(R/‘\//l)’
96®M
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where the second inequality is due to the condition that sup, {EYoleo =x} < C, and the
second equality is due to Assumption (A5’)(ii). The big-O term on the right-hand side is
uniform in M € Q7% . Similar to (9.11) and (9.14), it follows from (9.23) that

_ IMIRY,
E( sup [y (@) —my ©)]) < 0O()*—=,
00, Vi
and hence
(9.24) —E( sup |mv(9)—mv(e)|) <0(n1og" p
M 00},

Since &, > n'/31log?? p, we have i, > n'/3log!/® p. For sufficiently large n, (9.22) is
bounded by

) Pr(gzgg Sl ©) = my @)

MeQi
(9.25)
OF sup |y (0) —my©)] > —— )
_— V V = .
2 66", I/\/ll 8(sg + 1)
It follows from (9.23) and Lemma H.4 that (9.25) is bounded by
ck2IM|? Cky| M
(9.26) » {exp(—w) + 3exp<—CKn| ')}
Meat nRj, log(n)

for some constants ¢ > 0.
Define Qf = {M € Q7 : |[M| = s}, it is immediate to see that Q7 C U_“:”Zl Q7. Hence,
(9.26) is bounded by

Sn 2.5/3 =
9.27) Z|Qf|{exp(—L> +3exp<— En )}
s=1

2/310g!/3 p log(n)

For each s, the number of elements in Q27| is bounded by O(p*). By assumption, we have
Kn > n'/310g?? p and hence «,, > log(p) log(n). This implies
255/3

K
_n
2 log > log(p)and10

nS
> slog(p).
n)

Hence, for sufficiently large n, (9.27) is bounded by

Sp| minjexp| ———=24——— exp( —
P 2n2/3log » P\ ™ 21080)
- 2 -
K Chn
— 0n {ex (——">+3ex <— )}
(mexp 2n2/310g'/? p P 2log(n)
exp| ———2—— exp( —
=P 3n2/31og!3 p P 3log(n)

<1ex( ek, )—i—lex( Chin )<e (—clog(p))
- —— )+ = - xp(—¢ ,
= 2P\ T 21008 ) T 2P\ dlog(n) ) = TPV

(9.28)

where the last inequality is due to «, > nl/3 log2/ 3( p) and k, > log(p) log(n). This proves
(9.21). The proof is hence complete.
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