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ABSTRACT

How can we build and optimize a recommender system that must
rapidly fill slates (i.e. banners) of personalized recommendations?
The combination of deep learning stacks with fast maximum in-
ner product search (MIPS) algorithms have shown it is possible to
deploy flexible models in production that can rapidly deliver person-
alized recommendations to users. Albeit promising, this methodol-
ogy is unfortunately not sufficient to build a recommender system
which maximizes the reward, e.g. the probability of click. Usually
instead a proxy loss is optimized and A/B testing is used to test if the
system actually improved performance. This tutorial takes partici-
pants through the necessary steps to model the reward and directly
optimize the reward of recommendation engines built upon fast
search algorithms to produce high-performance reward-optimizing
recommender systems.

CCS CONCEPTS

« Computing methodologies — Maximum likelihood modeling;
Neural networks; » Information systems — Recommender sys-
tems.
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1 TUTORIAL OUTLINE

1.1 Deep Learning Combined with MIPS - A
Winning Combination

In this section we outline the capability of combining Deep Learning
with Maximum Inner Product Search in a production environment
[8]. The recommendation engine relies on learning both a query
function and P embeddings, one per item in the catalogue, which
will later be indexed by the maximum inner product search. Ran-
domized Singular Value Decomposition [10] can be used to produce
embeddings of dimension d that can be used for further training
just like NLP tasks often rely on pre-trained embeddings such as
Word2Vec [9] or BERT [5].

1.2 A Slate-Level Reward Model that Combines
Reward and Rank

This module presents how we can leverage reward-optimizing rec-
ommendation to build an efficient and scalable slate recommender
system that combines both reward information i.e. whether the
user interacted with the banner, and rank signal i.e. the position of
the selected item in the banner [1]. The benefits of the proposed
methodology, e.g. recommendation performance and speed, in large-
scale scenarios are illustrated by running A/B tests in a simulated
environment. We compare our method with common and recently-
proposed policy-learning approaches, such as inverse propensity
scoring [12] and the top—K heuristic proposed in [4]. We show that
these baselines suffer from important caveats such as high variance,
over-simplifying assumptions on the parametrised policy and poor
scaling when the catalogue size becomes large. In contrast, by both
combining reward and rank signals and by leveraging fast (approx-
imate) MIPS techniques, the proposed framework shows promising
recommendation results while meeting low-latency requirements.

1.3 Estimating Reward with the
Horvitz-Thompson Estimator
The syllabus will be drawn from [2, 3, 7, 11, 12].
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The direct way to use the Horvitz Thompson estimator embodies
the assumptions of maximum inner product search but is extremely
high variance:

N, enmzpi(ar,. .., ak|Q)

I Y P

n=0
where N is the number of data points, ¢, is the reward,
ngplar, ..., ak|Q) is the policy parameterized to be maximum in-
ner product search friendly and 7y (ay, . . ., ax|Q) is the propensity
score of the slate.

We investigate several proposals in the slate setting that re-
duce the variance at the expense of introducing bias to become
managable in the recommender setting. We further show that by re-
stricting the policy we are able to optimize maximum inner product
search based algorithms.

1.4 Scaling REINFORCE to large catalogs with
MIPS

Given a reward estimator R (a Reward model, Horwitz-Thompson
estimator, Doubly Robust estimator..), Offline Policy based methods
aim at learning a parametrised policy 7y that maximizes the average
reward on the logged data R(6) = ﬁ Zﬁl Bamrmy(1x) [R(a, x;)]. We
can achieve this by leveraging the REINFORCE gradient VyR(6) =
ﬁ Zﬁil Bamry(Jx) [R(a, x;)Vg log mg(alx;)] that enables us to op-
timize our objective function to obtain reward maximizing policies.
In the context of large scale recommender systems, this objective
can be computationally demanding as it scales linearly with the
size of the catalog. In this module, we want to shed light on a
newly proposed method scaling logarithmically on the catalog size
by leveraging Maximum Inner Product Search algorithms, allow-
ing faster training time without losing in the quality of the policy
learned. We will cover the intuition behind the approach and pro-
vide notebooks with toy and real world examples. We will also talk
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about how to naturally extend the method to slate recommendation
with Plackett-Luce and the problems that can be faced when using
such algorithms [6].
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