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		Abstract

		We introduce a framework to study the interaction between a strategic players and a market whose behavior is guided by an algorithm designer. The algorithm is limited in the set of decision rules that can be fit to the data in order to prescribe actions. Even if the as-if rational reply is one of these decision rules, as-if rational play need not emerge if the algorithm is constrained. On the other hand, we show it is possible to guide behavior across a rich set of possible environments using limited details. This conclusion relies upon the strategic player (endogenously) seeking to maximize her payoff. More precisely, we show how Adaptive Boosting algorithms can be specified to induce behavior that is (approximately) as-if rational using only observed data, and in particular without needing to infer the optimal response from Bayes rule. The key property ensuring our algorithms can succeed is weak learnability, which we show holds as long as it is possible to find a best-fitting single-threshold classifier. We describe how our analysis provides a statistical perspective to the study of endogenous model misspecification. 
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