
Full Model 𝜃

Causal Parameter 
𝛽 = 𝛽(𝜃)

…𝛽

Experimental Data Observational Data

Fit: min
𝜃

(1 − 𝜆)𝐿exp 𝛽 𝜃 ; ⋅ + 𝜆𝐿obs(𝜃; ⋅ )

Select 𝜆:  min
𝜆

1
𝐾

σ 𝐿exp (𝛽  ⋅ ; held-out experimental fold)

𝐾-Fold Cross-Validation
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