Abstract: An essential problem in the empirical analysis of the repeated games is to know
what strategies are used by the players. We propose a simple algorithm to reconstruct
strategies out of the observed sequence of play. The algorithm also accounts for the
possibility of measurement and decision making errors and stays agnostic about equilibrium
restrictions. We use experimental data to illustrate the predictive and descriptive power of
the approach. This project is joint work with Mikhail Freer.



