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Econometrics: Ordered Forest
> ML estimation of ordered choice models
> As flexible as machine learning methods
> As interpretable as classical econ methods

R-package: Functions
> Conditional probabilities: P[Yi = m | Xi = x]
> Marginal effects: ∂P[Yi = m | Xi = x]/∂x
> Inference: weight-based procedure

Download the Paper
> arXiv: Ordered Forest Estimator

Download the Package
> CRAN: Ordered Random Forests


