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Successes of Machine learning 

… relies on extensive and manual tuning 
of algorithms and their hyperparameters
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S: Configuration space 𝚯

A: Choose a configuration point 

R:  

I:  J, other meta-information 
(dataset meta-features, comp. time, ...)
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True function: 
unknown

model: 
prior/posterior

infill sampling criteria: 
acquisition function
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Expected 
improvement 
[Mockus et al., 1978, 
Jones et al., 1998]

UCB-GP 
[Srinivas et al. 2010]
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https://automl.github.io/auto-sklearn/master/
https://github.com/microsoft/nni
https://github.com/hyperopt/hyperopt
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http://numbbo.github.io/workshops/index.html
https://arxiv.org/abs/1502.03492
https://arxiv.org/pdf/1703.01785.pdf
https://arxiv.org/abs/1602.02355
https://arxiv.org/abs/1602.02355
https://papers.nips.cc/paper/2011/hash/86e8f7ab32cfd12577bc2619bc635690-Abstract.html
https://jmlr.org/papers/volume15/desautels14a/desautels14a.pdf
https://arxiv.org/abs/1807.01774
https://arxiv.org/abs/1807.01774

