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Find a set of parameter values with 
high performance in the model 

Evaluate the 
objective function 

at that point

Update the model 
to reflect this new 
measurement



Bayesian Optimization

Predicted 
Performance

Parameter
Space

Probabilistic 
Model

Objective 
Function

True 
Performance



● ℝn→ℝ

● O(N3)
● Allow for uncertainty






