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CatBoost

catboost / catboost ® Unwatch~ 139 % Unstar 2,001 ¥ Fork 233

<> Code ' Pull requests 0 Projects 0 Wiki Insights Settings

CatBoost is an open-source gradient boosting on decision trees library with categorical features support out of the box for
Python, R https://catboost.yandex

machine-learning decision-trees gradient-boosting gbm gbdt python r Manage topics

) 68 commits I 2 branches o lr 22 15 contributors

Branch: master v New pull request Create new file  Upload files = Find file Clone or download ¥

kizill Merge pull request #132 from daskol/fix/mk_wheel ... Latest commit 6ceeee3 5 day

i build Update catboost

Bl catboost Merge pull request #132 from daskol/fix/




[ pagneHTHbIN OYCTUHT

> [lpnmMeHaeTcd, ecnn AaHHbIe Pa3HOoOPOOHbIE

> [1pOCT B NCMONb30BaAHUN

> PaboTaeT gaxke ecnm AaHHbIX HEMHOIO
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[ pagneHTHbIN OYCTUHT

A AKX AVAR AN
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CpaBHEeHMe anropmTMoB

CatBoost LightGBM XGBoost H20
Adult 0.269741 0.276018 +2.33% 0.275423  +2.11% 0.275104  +1.99%
Amazon 0.137720 0.163600 +18.79% 0.163271 +18.55% 0.162641  +18.09%
Appet 0.071511 0.071795 +0.40% 0.071760 +0.35% 0.072457 +1.32%
Click 0.390902 0.396328 +1.39% 0.396242  +1.37% 0.397595  +1.71%
Internet 0.208748 0.223154 +6.90% 0.225323  +7.94% 0.222091 +6.39%
Kdd9og 0.194668 0.195759 +0.56 % 0.195677 +0.52% 0.195395  +0.37%
Kddchurn 0.231289 0.232049 +0.33% 0.233123  +0.79% 0.232752 +0.63%
Kick 0.284793 0.295660 +3.82% 0.294647  +3.46% 0.294814  +3.52%

Logloss



OcobeHHocTU CatBoost
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YCTOMYMBOCTb K AHaNUTUK 3 buonmnoTteku
N3MEHEeHUIO

NapamMeTpPOB



Pe)>XMbl

Perpeccus Knaccnopumkaumns MynbTnKnaccnpumkaLms
> MSE, MAE, > Logloss, > SoftMax
Quantile Error, Log CrossEntropy
quantile, Poisson > MeTpunkun: > MeTpunkun:
AUC, Accuracy, AUC, Accuracy,
Precision, Recall, F1 Precision, Recall,

F1 (1 vs all)



CuMMeTpUYHbIe OepeBbS




YmncnoBble paKTopbI

PocTt>1/0cm?

HeT




KaTteropuanbHble paKTopbl

[TporpammmncT (SDE)
|
[1n3anHep
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CTaTUCTUKM NO KaTeropmanbHbiM paKTOpam

> One-hot koanpoBaHme

MPOLLIOe

> CT1aTtncTtumkm bes
MCMONb30BaHWA TapreTa ‘

> CTaTUCTUKKM MO CNyYanHbIM
epecTaHOBKaM

> KoMOMHauMmM ¢akTopoB



OnHamunyecknm OyCTUHr

n
leafValue = 29 approx , target(i))
1=1

Y



JVHaMumnuecknim OyCTuHr

doc

leafValue(doc) =z g(apprqx(o, target(i))
- docs in the past
=

Y



AUC

ObyyeHune Ha GPU
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[TouMeHeHne popmy bl

Bpemsa Ha npyMeHeHne Mmoaenu
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JlonoNHNTEeNnbHblE NPENMYLLLECTBA

> JleTekTop nepeobyyeHud

> [loogepykkKa NpornycKoB B AaHHbIX

> BO3MOXHOCTb KQCTOMU3UMPOBATb aNrOpPUTM Nod CBOIO 3a4a4y
> Kpocc-Bannaoauums

> staged_predict

> Feature importances



CatBoost Viewer

model.fit(
X _train, y_train,
cat _features=categorical features_indices,
eval set=(X_validation, y validation),
verbose=True, # you can uncomment this for text output

plot=True

Learn v Test Logloss

Click Mode Logarithm

Smooth




atBoost Viewer

Logarithmic y axis

*/with_counters ® Oms
- 0.91311526 -+ 0.88767113

© 2017 Yandex



TensorBoard

Show data download links

Ignore outliers in chart scaling

Tooltip sorting method: default */ (all tags)

Smoothing

Horizontal Axis

Runs -un to downle i 8 downls CSV JSON

learning rate = 0.1/test

() learning rate = 0.1/train
() learning rate = 0.01/test

learning rate = 0.01/train




[ 0e HaNT NHPOopPMaLUIO

> https://github.com/catboost/catboost

> https://catboost.yandex/

> https://tech.yandex.com/catboost/doc/dg/concepts/about-docpage/
> https://twitter.com/CatBoostML



Bonpocbkl n barpenopThil

> https://github.com/catboost/catboost/issues

> https://stackoverflow.com/questions/tagged/catboost



BOMNPOCHI?

AHHa BepoHuka oporyL
PVYKOBOOMTEND Da30ab0TKM CUCTEM MALLMHHOMO ODYYeH NS



