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NEAREST NEIGHBOR MATCHING

In two landmark Econometrica papers, Abadie and Imbens proved that the nearest neighbor (NN) matching
estimator of the average treatment effect, when using a fixed number of neighbors, is asymptotically normal but
semiparametrically inefficient and bootstrap inconsistent. In this talk, I will show that the same NN matching
estimator becomes asymptotically normal, doubly robust, semiparametrically efficient, and bootstrap consistent
as long as we force the number of NNs to diverge with the sample size.



