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Efficient Policy Learning

In many areas, practitioners seek to use observational
data to learn a treatment assighment policy that satisfies
application-specific constraints, such as budget, fairness,
simplicity, or other functional form constraints. For
example, policies may be restricted to take the form of
decision trees based on a limited set of easily
observable individual characteristics. Ve propose a new
approach to this problem motivated by the theory of
semiparametrically efficient estimation. Our approach
can be used to optimize either binary treatments or
Stefan Wager infinitesimal nudges to continuous treatments, and can
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