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RBISE S et

control message [ I
—————— >
data stream Scheduler control message Server .
> early stop, etc. . . save weight
manage global node |~ — = = = = = = >1 while receive(message):
information, if message is push:
evaluation metric € = = = - - - - update global weight
summary, etc. control message elif message is pull:
server complete send weight to worker | [~ load weight
A
control message | grad weight
worker complete,
_ etc. I
metric log U
evaluation metric |
auc, logloss, etc. <>
Worker
epoch: 1 TrainSet<<< logloss: 0.115159 auc: 0.654749 load d
epoch: 2 TrainSet<<< logloss: 0.114708 auc: 0.666072 while get(batch data) : oad datd FS
epoch: 3 TrainSet<<< logloss: 0.114445 auc: 0.670333 ;
epoch: 4 TrainSet<<< logloss: 0.114318 auc: 0.673263 puII Welght from server
epoch: 5 TrainSet<<< logloss: 0.114187 auc: 0.675621 calc loss on batQh data —
epoch: 6 TrainSet<<< logloss: 0.114068 auc: 0.677565 calc grad for weight -
epoch: 7 TrainSet<<< logloss: 0.113949 auc: 0.67928 ° push grad to server ||
epoch: 8 TrainSet<<< logloss: 0.113879 auc: 0.680997
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Metric AUC Optimizer 56D
Adam
Cross Entropy MSE FTRL FTML
- ’ MAE <w AdaGrad
metric = m(y, y’) ’ w=w-a* g .
etc. ee.
<y, y’> \ j
LR ) \
Model <y,y> N Loss Logloss W
FM
Cross Entropy
v = f(x, w) MSE
g = h(x, w, loss) FeM <<
) loss = 1(y, y') etc.
K SVD j loss \

<X, y> L
————— w

- FTMLE% : %2017 ICML (Follow the Moving Leader in Deep Learning)
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Controled by Controled by
Platfonn C:ustomers

‘ RankScore ] —_ QualityScore BidPrice
— =
Predicted CTR [ Predicted CVR ]

— RankScore = CTR* (a + b*CVR) * BidPrice
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- oCPC&% : £%2017 KDD {Optimized Cost per Click in Taobao Display Advertising)
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Controled by
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Platform &Platform

BidPrice ’
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F score [ Predicted CVR ]

X

[ RankScore ] - [ Predicted CTR
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