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WORKING PAPERS:
“Nonparametric network bootstrap” Job Market Paper, 2024

We propose a bootstrap procedure for network data based on a nonparametric linking
function estimator. We characterise when the nonparametric linking function estima-
tor is uniformly consistent. We provide conditions under which a class of functions
related to U-statistics on the bootstrapped networks converge weakly in probability to
the same limiting distribution as the corresponding statistics on the original network.
We prove bootstrap consistency in the sense that a Wasserstein distance between the
bootstrap network generating distribution and the true network generating distribu-
tion goes to zero in probability. Monte Carlo simulations show good confidence inter-
val coverage for a wider class of network functions than are covered by our theory. An
application to the data from Banerjee, Chandrasekhar, Duflo, and Jackson (2013) not
only replicates their findings, but also shows that our method can be applied under
weaker assumptions and smaller sample sizes. We propose an alternative specification
of their model which takes advantage of our linking function estimator and may be of
interest independently of our bootstrap procedure.
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“Understanding regression shape changes through nonparametric testing”
with Professor Tatiana Komarova

“Testing for additivity in nonparametric regression models”
with Professor Javier Hidalgo and Professor Tatiana Komarova
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