
"Cost-aware Bayesian Optimization via the 
Pandora's Box Gittins Index."
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Bayesian Optimization for AutoML Key idea

Impact Future potentials

Varying evaluation costs Link to Pandora’s Box problem 
and Gittins index theory

Novel acquisition function and stopping rule 
w/ competitive empirical performance

Bayesian optimization w/ multi-
stage feedback

⋯ ⋯ ⋯
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(a) Samples from prior

0 100 200 300 400

→3

→2

→1

0

(b) Ackley function
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(c) Pest control
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(d) Lunar lander

Gittins Index

Log EI Per Unit Cost

Budgeted Multi-Step EI

Multi-fidelity Max-value Entropy
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Cumulative Cost

"Cost-aware Stopping for 
Bayesian Optimization."

Adaptive stopping time

PBGI
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Gittins Index vs Baselines on LCBench
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