This document provides corrections to “On the Efficiency of Highly Stratified
Experiments” by Yuehao Bai, Jizhou Liu, Azeem M. Shaikh, and Max Tabord-

Meehan. The main results remain unchanged under these two corrections.

1. In Assumption 4.2, delete “with E[y(X;)] = 0. In the proof of Lemma A.6,
delete Cy,, = E[C,, | X™] and Cy,, = E[C,, | X, AM™] — E[C,, | X™)],
which are not needed. The remaining steps of the proof are correct.

2. In Lemma A.5 and Assumption A.1, add the following hypothesis for every
submodel used in (S.16):

Denote the population moment map on the right-hand side of
(S.17), under the submodel P, 4, by Fj(u,6). The map F}, is jointly
continuously differentiable on an open neighborhood of (0,60(P)),
with nonsingular derivative Dy Fy(0,0(P)) = M.

In Theorem 4.1, replace “Condition A.1” by “Assumption A.1” and require
V. to be positive definite. In Theorem 4.2, add Assumptions 3.3(b) and A.1
and require V, to be finite and positive definite.



