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Figure S1: Assessing the overlap, P{T = 1|X = x}, for x stratified by ITE percentile.

Heterogeneity = 3.2 Heterogeneity = 4.8 Heterogeneity = 9.7
0.20 0.20 0.20 | .
0.15 0.15 015 -
1%} n - .
[ - © - - [0 —
S o010 S 010 - S 010 —
= - .
005 4 — 0.05 — 0.05 | R —
- = - o B e
| == _ [ el ) i ' =
0.00 e === 0.00 = N — 0.00 4
T T T T T T T T T T T T T T T T T T T T T
; T w o L L = e T L o L L = ; T T o [ L =
S E S Y g > 5 & 05 8% I
Bz 5 @ 8z 7 @ Bz 5 @
[+ o © o © o
(8] o (8]
Heterogeneity = 3.2 Heterogeneity = 4.8 Heterogeneity = 9.7
0.8 0.8 08 4 —
== —
0.7 07 0.7 =
== - __
0.6 | 0.6 | 0.6 = _
w w w — -
® 05 ® 05 ® 05 - T
s s s
14 o 14
0.4 04 . 0.4
L= -
0.3 0.3 - = == 0.3
——— — — ——
0.2 - - — = 0.2 0.2
T T T T T T T T T T T T T T T T T T T T T
= T T8 Q LL LL = = T L Q L L = ; T T8 Q 1R LL =
> g £ 8 O @ & > g £ 8 O @ g 5 £ & © 2 &
[ = © = [ =
g2 3 7 @ 2 g @ O g 3 # O
[+ o [ o © o
(8] o (8]

Figure S2: Assessing the effect of heterogeneity on performance: bias and RMSE results from
simulation model 3 with n = 500 under varying levels of treatment heterogeneity.
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