
Building with Azure OpenAI Codex-5: 
Deployment to VS Code Integration

This slide is created for the Feb 13, 2026 UTokyo Azure Usage Briefing #2.

Azure services and UI change frequently. If the following does not 
work, please refer to the Azure OpenAI Service documentation. 

https://learn.microsoft.com/en-us/azure/ai-foundry/openai/


About the Previous Session: 
UTokyo Azure Usage Briefing #1

• If you are interested in learning the basics of how to use key Azure services, 
please refer to the slides and recorded talk from 
UTokyo Azure Usage Briefing #1.
https://utelecon.adm.u-tokyo.ac.jp/en/events/2025-04-18/

• Topics covered in the previous session
a. Assign the Owner Role

By assigning the “Owner” role to a user, they can receive alert emails when the usage fee for 
the “Guaranteed Free Tier” exceeds a certain threshold.

b. Using Azure OpenAI Service
How to use OpenAI models through a conversational interface like ChatGPT.

c. Create a GPU-Enabled Virtual Machine
How to create a GPU-equipped Linux (Ubuntu) virtual machine on Azure and run deep 
learning models on it.

d. Using Notebooks
How to use a Jupyter Notebook on Azure.

https://utelecon.adm.u-tokyo.ac.jp/en/events/2025-04-18/
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https://utelecon.adm.u-tokyo.ac.jp/en/research_computing/utokyo_azure/


Today's Overview

1. What is OpenAI Codex-5?
How Codex works and what advantages it brings to your development workflow.

2. Deploying Codex in Azure
Screenshots and important notes at each configuration step.

3. Preparing VS Code for Codex
Benefits of using VS Code with Codex and how to install necessary tools.

4. Connecting VS Code to Your Azure Codex Deployment
Connect the Codex model to the VS Code using the Endpoint URI and API Key.

5. Using Codex in VS Code
Example: fetch data, generate code, refine via chat.

6. Usage & Cost Monitoring
Check pricing and usage amount.



1. What is OpenAI Codex-5?
How Codex works and what advantages it brings 
to your development workflow.



What is Codex?

• AI model that generates and 
explains code from natural language.

• Helps beginners and experts: 
faster coding, fewer repetitive tasks
88% of U.S. developers say their companies 
support Code AI use*.

• Commercial code-generation AIs include Codex, GitHub Copilot, 
Claude Code (Anthropic), Gemini Code Assist (Google), Cursor, 
DeepSeek Coder, and others. 

• However, their free tiers come with strict usage limits, and the paid tiers 
are expensive (e.g., Claude Code costs $10-$200 per month)
 Thanks to the MS support, let’s use Azure Codex.

*ref. Kyle Daigle & GitHub Staff, “Survey: The AI wave continues to grow on software development 
teams,” accessed 26th Jan. 2026.

https://github.blog/news-insights/research/survey-ai-wave-grows/#:%7E:text=More%20than%2097%25%20of%20respondents,AI%20tools%2C%20considering%20local%20regulations.
https://github.blog/news-insights/research/survey-ai-wave-grows/#:%7E:text=More%20than%2097%25%20of%20respondents,AI%20tools%2C%20considering%20local%20regulations.


Choose the right region for your resource

Not all models are available in every region!
Link: Foundry Models sold directly by Azure -
Microsoft Foundry | Microsoft Learn

https://learn.microsoft.com/en-us/azure/ai-foundry/foundry-models/concepts/models-sold-directly-by-azure?view=foundry-classic&tabs=global-standard-aoai%2Cstandard-chat-completions%2Cglobal-standard&pivots=azure-openai#model-summary-table-and-region-availability
https://learn.microsoft.com/en-us/azure/ai-foundry/foundry-models/concepts/models-sold-directly-by-azure?view=foundry-classic&tabs=global-standard-aoai%2Cstandard-chat-completions%2Cglobal-standard&pivots=azure-openai#model-summary-table-and-region-availability
https://learn.microsoft.com/en-us/azure/ai-foundry/foundry-models/concepts/models-sold-directly-by-azure?view=foundry-classic&tabs=global-standard-aoai%2Cstandard-chat-completions%2Cglobal-standard&pivots=azure-openai#model-summary-table-and-region-availability


As of January 25, 2026, gpt-5.2-codex and 
gpt-5.1 max are only available in the 
US East 2 and Sweden Central regions.
Model availability depends on region and 
may change over time. Check the official 
region availability table.

For many day-to-day tasks, 
GPT-5.1-Codex is often sufficient.



Official Documentation (Azure Codex)

Link: 
https://learn.microsoft.com/en-
us/azure/ai-foundry/openai/how-
to/codex

https://learn.microsoft.com/en-us/azure/ai-foundry/openai/how-to/codex
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2. Deploying Codex in Azure
Screenshots and important notes at each 
configuration step.



Search and click 
“Microsoft Foundry”

Open “Azure Portal” with your 
UT Account.
https://portal.azure.com/

https://portal.azure.com/




If you own multiple subscriptions, 
select the one you want to associate 
this time from the list.



Creating a separate resource group for each 
research project makes it easy to delete all 
related resources simply by deleting that 
resource group once the project is complete.



This “Name” will be used for endpoint URI 
so it has to be globally unique.

If you want to use gpt-5.2-codex 
or gpt-5.1 max, choose East US 2 
or Sweden Central.











Scroll down





Click “Model catalog”



Scroll down



Search with “codex” and you can 
find the list of available models.

When you chose 
“gpt 5.2-codex”



If you see “Registration is required to use this 
model,” click “Request access.

If this button is available, go to the slide #28.



Fill out the form to register.
Note “Subscription ID” is not 
the name of “Subscription”.



You can find the subscription ID 
in the “Overview” page of the 
Microsoft Foundry.



Approved within 2 hours,
but it depends on the timing.



Now you can click “Use this model.”





Information required for remote 
access.

This explains how use 
this model remotely.



3. Preparing VS Code for Codex

Benefits of using VS Code with Codex and how to 
install necessary tools.



Why VS Code?
• Widely used and has strong support for AI coding extensions, 

Git, and an integrated terminal.
• Lightweight and fast, yet powerful enough for large projects.
• Rich extension ecosystem, supporting AI coding tools, linters, 

debuggers, and language servers.
• Integrated terminal, making it easy to run commands without 

leaving the editor.
• Excellent Git integration, including stage, commit, diff, and history 

views.
• Cross-platform support (Windows, macOS, Linux) with a consistent 

experience.
• Customizable UI and keybindings, allowing developers to tune the 

environment to their workflow.
• The Codex extension makes it easy to integrate with Azure Codex



Install VS Code from the page below:
Download Visual Studio Code - Mac, Linux, Windows

https://code.visualstudio.com/download
https://code.visualstudio.com/download
https://code.visualstudio.com/download


• If you want to use Codex with an existing 
project, open that folder.

• Here is an example to open an empty 
folder to create a new program.





Click “Extension”



Search with “codex”

Click “Codex - OpenAI’s coding agent”



Click “install”

If you see this message, 
update VS Code.



Codex tab appears 
so click to open it.





4. Connecting VS Code to Your 
Azure Codex Deployment

Connect the Codex model to the VS Code using the 
Endpoint URI and API Key.



Do not use this function.
These buttons are for the original OpenAI service, 
not Azure.



Prepare the configuration file for Codex
To use Azure Codex, you need to create a folder named “.codex” 
inside your home directory and place the file “config.toml” inside that 
folder.
On macOS and Linux: 
1. Your home directory is usually: /Users/<your username>
2. Open Terminal and run: “mkdir ~/.codex” to create a folder 

named “.codex” in your home directory.
3. Save “config.toml” inside that folder: “~/.codex/config.toml”
On Windows
1. Open File Explorer
2. Go to “C:¥Users¥<your username>”
3. Create a new folder named “.codex”
4. Put “config.toml” inside it: 
The config file path: C:¥Users¥<your username>¥.codex¥config.toml



Write the following content to the “config.toml” file

model = "gpt-5.2-codex"  # Replace with your Azure deployment name
model_provider = "azure"
model_reasoning_effort = "medium"

[model_providers.azure]
name = "Azure OpenAI"
base_url = "https://utokyoazuregp2026codeai.cognitiveservices.azure.com/openai/v1"
env_key = "AZURE_OPENAI_API_KEY_GPT52CODEX"
wire_api = "responses"

A

B

Writing API keys directly into configuration files poses a risk of 
leakage, so we'll set them as environment variables instead. 
This is the environment variable name I use.

It must be “v1”

Please replace A and B according to your environment.



B. Use the endpoint target uri up to “/openai/”
(do not include responses?api-version=...). 
https://utokyoazuregp2026codeai.cognitiveservices.azure.com/
openai/responses?api-version=2025-04-01-preview

A

Click to copy the API Key

Replace with “v1”



Setting Environment Variables
On macOS and Linux: 

1. Open Terminal
2. Add the variable to your shell profile file: 
echo 'export AZURE_OPENAI_API_KEY_GPT52CODEX=“[your-api-key]”' >> ~/.zshrc
3. Apply the changes: 
source ~/.zshrc

On Windows: 
1. Open Start Menu → type “Environment Variables” 
→ select “Edit the system environment variables”
2. Click ”Environment Variables …”
3. Under User variables, click “New…”
4. Set: 

• Variable name: AZURE_OPENAI_API_KEY_GPT52CODEX
• Variable value: [your-api-key]

5. Click “OK” to save.

Replace with your API Key

Replace with your API Key







Paste the API Key

Note: Never disclose your API Key to third parties!
Even if your API Key is used fraudulently, you will be held 
responsible for the associated charges.



Restart VS Code to apply the environment variables, 
then it will be ready for use.



If you want to write the api key in the “config.toml” file

model = "gpt-5.2-codex"  # Replace with your Azure deployment name
model_provider = "azure"
model_reasoning_effort = "medium"

[model_providers.azure]
name = "Azure OpenAI"
base_url = "https://utokyoazuregp2026codeai.cognitiveservices.azure.com/openai/v1"
api_key = “XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX"
wire_api = "responses"

A

B

If you store the API key directly in “config.toml”, 
restrict the “.codex” directory so that only your 
user account can read and write it.

It must be “v1”

Please replace A and B according to your environment.



If you want to use Azure Codex with remote SSH access

model = "gpt-5.2-codex"  # Replace with your Azure deployment name
model_provider = "azure"
model_reasoning_effort = "medium"

[model_providers.azure]
name = "Azure OpenAI"
base_url = "https://utokyoazuregp2026codeai.cognitiveservices.azure.com/openai/v1"
wire_api = "responses"

A

B It must be “v1”

“~/.codex/config.toml” on the remote server

{
"OPENAI_API_KEY": " XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX "

}

“~/.codex/auth.json” on the remote server

Instead of writing API keys or environment variable names in “config.toml”, 
create a new file named “auth.json” and enter the API keys there.



5. Using Codex in VS Code
Example: fetch data, generate code, refine via chat.



Sample Scenario
The following pages show examples of using Codex for the 
purposes outlined below.
1. Download body measurement data for three penguin species 

(CSV file) from the web and extract the sample data at the 
beginning.

2. Plot the sample size for each species as a bar chart, and plot 
the distribution of flipper length and body mass for each 
species as scatter plots.

3. Create a README document explaining how to use the created 
code.



“Create a Python script named penguins_demo.py. It 
should download this dataset and save it as 
data/penguins.csv if the file does not exist: 
https://raw.githubusercontent.com/mwaskom/seaborn-
data/master/penguins.csv Then load it with pandas, 
print the shape, column names, and the first 5 rows.”



If you click ‘Allow this session’, Codex can apply 
edits without prompting for every individual 
action (within the granted permissions).





Clicking the Explore icon reveals that a file named 
“penguins_demo.py” has been generated as instructed. 



This code is fully 
written by Codex.



Codex also explains how to execute this code.



Open new terminal.

Terminal appears.



Input the command 
the codex specified.

Then, you can get 
the results.



“Extend the script to generate and save these plots into 
outputs/: 

1. A bar chart of the number of penguins per species 
2. A scatter plot of flipper_length_mm vs body_mass_g
colored by species Save as species_count.png and 
flipper_vs_mass.png.”



The code is automatically 
updated.



Run the code again…

Then you can find the 
plot saved as PNG.



“Create a README.md that explains:
- what the script does
- how to install dependencies
- how to run the script
Keep it short (about 8–10 lines).”





Now you can find the 
“README.md” file.

Explain about 
this project.



6. Usage & Cost Monitoring
Check pricing and usage amount.



Price of Codex on Azure

Find the price list here:
https://azure.microsoft.com/en-
us/pricing/details/azure-openai/

https://azure.microsoft.com/en-us/pricing/details/azure-openai/
https://azure.microsoft.com/en-us/pricing/details/azure-openai/
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If you chose “East US”… 

Pricing (1M Tokens): corresponds to roughly 3–4 
million characters, i.e., on the order of tens of 
thousands of lines of code (depending on prompt size 
and coding style).



If you chose “Japan East.”
Prices may vary by region, but currently 
the price for Codex is the same.



Price of Codex on Azure

But the GPT-5.2 series 
is not listed here...









Scroll down



Click





To check the current usage, 
chose your model on the “Models + endpoints.”



Move to the 
“Metrics” page.





How to calculate the cost from the metrics summary?
• Based on my Azure dashboard, my usage for gpt-5.2-codex is:

• Total token count: 33.02K tokens
• Prompt tokens: 31.97K
• Completion tokens: 1.05K
• Total requests: 7

• Pricing for GPT-5.2-Codex (per 1M tokens)
• Input tokens: USD $1.75 / 1M tokens
• Output tokens: USD $14.00 / 1M tokens
In terms of GPT series, prompt tokens = input tokens
and completion tokens = output tokens.

• Step-by-Step Cost Calculation
• Input cost: 31.97K input tokens= 31,970 / 1,000,000 × $1.75 ≈ $0.0559 USD
• Output cost: 1.05K output tokens= 1,050 / 1,000,000 × $14 ≈ $0.0147 USD
• Total cost in USD: $0.0706 USD ≈ ¥11

https://techcommunity.microsoft.com/blog/azure-ai-foundry-blog/announcing-gpt%E2%80%915-2%E2%80%91codex-in-microsoft-foundry-enterprise%E2%80%91grade-ai-for-secure-sof/4485379
https://techcommunity.microsoft.com/blog/azure-ai-foundry-blog/announcing-gpt%E2%80%915-2%E2%80%91codex-in-microsoft-foundry-enterprise%E2%80%91grade-ai-for-secure-sof/4485379
https://techcommunity.microsoft.com/blog/azure-ai-foundry-blog/announcing-gpt%E2%80%915-2%E2%80%91codex-in-microsoft-foundry-enterprise%E2%80%91grade-ai-for-secure-sof/4485379
https://techcommunity.microsoft.com/blog/azure-ai-foundry-blog/announcing-gpt%E2%80%915-2%E2%80%91codex-in-microsoft-foundry-enterprise%E2%80%91grade-ai-for-secure-sof/4485379
https://techcommunity.microsoft.com/blog/azure-ai-foundry-blog/announcing-gpt%E2%80%915-2%E2%80%91codex-in-microsoft-foundry-enterprise%E2%80%91grade-ai-for-secure-sof/4485379
https://techcommunity.microsoft.com/blog/azure-ai-foundry-blog/announcing-gpt%E2%80%915-2%E2%80%91codex-in-microsoft-foundry-enterprise%E2%80%91grade-ai-for-secure-sof/4485379


Please check the UTokyo Azure: Subscription Management page
• The safest approach is to check 
UTokyo Azure: Subscription Management daily!

• Usage status is generally updated every day.

https://azure.itc.u-tokyo.ac.jp/list
https://azure.itc.u-tokyo.ac.jp/list
https://azure.itc.u-tokyo.ac.jp/list
https://azure.itc.u-tokyo.ac.jp/list
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