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Entropy Sampling
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Predictive Entropy Sampling
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Cost-aware Expected Improvement

nry Chai-3/11/25



O, A

cost-agnostic expected improvement, ag;
—— posterior mean, cost
posterior 95% credible interval, cost

e S —

—— cost-adjusted expected improvement v next observation location

Cost-aware Expected Improvement

Henry Chai-3/11/25



e observations (direct) —— posterior mean
» observations (other function) posterior 95% credible interval

W o(F 1D)
\/\/\/‘\/\\ (a1 D)

Joint Gaussian Processes
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