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This module introduces recent methods at the intersection of causal inference and machine learning. This
includes (i) methods that leverage supervised machine learning for the estimation of average or heterogeneous
treatment effects, like Double Machine Learning and Causal Forests, and (ii) policy learning that recommends
ads/policies/treatments/... in a data-driven way, like bandit algorithms. The methods are applied to simulated
and real datasets using the programming language R.



Objectives

Students understand the conceptual and statistical foundations of causal machine learning methods and are able
to implement them in R. They can judge the quality of data analysis using such methods and are aware of their
shortcomings.



