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Announcements

Ehe New York Eimes
September 21,2009:

Netflix awards $1 Million prize
to a team of statisticians,

. . <2 Bellors Fograric Chaos 1o
machine-learning experts : M Mo Yoo

and computer engineers

sas The Netflix Prize

!, iYoudre getting Ph.

a doll ar an hour, o
Hastings, chief of

Netflix, said of the people

competing for the prize.




How to win $1 Million

Goal:
(user,movi¢ -> ratinge [1,5°\

Data:

(ﬁ,movie@e,ratiny tuples

esfomiE
Performance measure:

root mean squared error
on withheld test set

How to win $1 Million
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How to win $1 Million

training set quiz set test set

Loacarbours  Regster Updsta  Submit Downioad

Leaderboard Duepley top (37 7%) iacars.

Rank Team Name et Score sy miten] L sunt T

) o Zoaaras 103022
osssa 1003/ acomoras twin2e

08571
wlnieg 08673
08570
08582
08500
08603
08611
08612
08613
08873

2009-07-24 130749
20000725 200552
20080726 024953

e
20090623 23.0852
2008-07-24 20,0646

200940721 02:00:40
20090726 15:58:34
20090725 17:4238

FAQ: why quiz/test split?

Why this whole quiz/test subset structure? Why not reveal a submission’s RMSE on the test subset?

We wanted 2 way of informing you and your competiive colleagues about your progress toward  prize a t

Ne also wanted a way for the judges to de(evmme how robust
your algorithm is. So we have you suppiy nearly 3 million predictions, then tell you and the world how you did on one half (the
*quiz" subset) while we judge you on how you did on the other half (the "test" subset), without telling you that score or which
prediction you make applies to which subset.
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FAQ: why quiz/test split?

Leaderboa rd Displaytop [ 20 | leaders.

Rank Team Name Best Score % Improvement Last Submit Time
0.8553 10.10 2009-07-26 18:38:22
0.8554 10.09 2009-07-26 18:18:28

Two goals for withholding data

A model selection
LW PEATO e ) phak CeaUpA20TNON

A model assessment

N \
dkw Oy Oug} Vrco «—
training set validation set  test set

ExDNEN0 Y WX OIS SET+

What if data is scarce?
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Crossvalidation .
/ ~ (O

A split data randomly inté< equal parts

‘ Part 1 ‘ Part 2 ‘ Part 3 ‘

A for each model setting:
evaluateavgperformance acrosk train-test splits

‘ evaluate error‘ ﬁart 2 ‘ Part 3) ‘ —d Ewoe 1\ _ M
‘@ ‘ evaluate error @‘ i EQL oy 2 CJ:M.S-
‘ Part 1 ‘ Part 2 ‘ evaluate error‘ - Erto o (3 mk

A train the best model on the full data set
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Depends on the size of the data set:
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K-fold crossvalidation trains

on KT;‘— of the training da%\
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Controlling model
complexity

A limit the number of features
AFRR | &aO02YLX SEAGE LISy
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