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• Selecting hyperparameters 

without target labels is hard

• Current methods select the 

single best model

• We compute a linear 

aggregation of all models 

by importance weighted 

least squares

• We give target error 

guarantees for the linear 

aggregation

Introduction
•

•

• Problem: How do we choose hyperparameters 

(e.g., learning rate or regularization parameters) without target labels?

State of the Art

•

•

Not computable!
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