MLP Using X MLP Using X, E MLP Using X,X; MLP Using X, U (Oracle)
Train MSE: 18.9 Train MSE: 4.8 Train MSE: 2.0 Train MSE: 1.2
Structural Equations . Test MSE: 31.6 Test MSE: 192.8 Test MSE: 7.8 Test MSE: 11.4
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(Hidden Confounder) U ~ N{(ue, 0.5%)
U € {—2,2} foriD
Ue € {0,4} for OOD
(Input) X =0.75U + N(0, 1.5%)
(Outcome) Y = X% —3U + N(0, 0.52)
(Informative) X; = 0.6 U + N(0, 0.3%)

Train data

Test data

Predictions on train data
Predictions on test data
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