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This estimator dominates the Horvitz-Thompson estimator when learning from
bandit feedback because it avoids propensity overfitting

Software: http://www.cs.cornell.edu/~adith/POEM/



https://www.cs.cornell.edu/~adith/POEM/

Setting: Batch Learning from Bandit Feedback

Use (x;, v;, 0;) logs to find good policy h(y|x)
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to get back into a supervised leamning framework.

Multi-armed bandit - Wikipedia, the free encyclopedia
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In probability theory, the multi-armed bandit problem (sometimes called the K - or N
-armed bandit problem) is a preblem in which a gambler at a row of slet machines ...
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Approach: Counterfactual Risk Minimization

Risk estimation via Importance Sampling:
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Learning via ERM:

Change the estimator, stop ERM cheating!
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