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Define hyperparameter search space
(max_depth, learning rate, subsampling, regularisation)

Y

OPTUNA proposes a trial A
(Bayesian optimisation)

Y

Train XGBO0OOST with early stopping
on the training sample

Y

Evaluate objective on validation sample
(weighted mlogloss / logloss)

Y

Update optimiser with (A, Lya1)
and propose next trial

Y

Select best configuration
A" = argminy Lya

¢ - - - -

- -



