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MAPE[ZDINVT

MAPEZ#loss& L TLightGBMZ#E &1 5 & . GOSS(Gradient-based One-side Sampling) D7
WYX LWGERELNRELN=H2T) T EXR) = targetDEA/NELLaA—RIEWSBERIC
BYRTLY,

VAN
Algorithm 2: Gradient-based One-Side Sampling Rk i {0b i
Input: : training data, d: iterations o @ target=1,000%10,000&F AL =15 &
Input: a: sampling ratio of large gradient data 1750 MAPE=9.0
Input: b: sampling ratio of small gradient data 1500 — . =
Input: loss: loss function, L: weak learner @'\’;IaArlgDeEt—SOgO,OOO’E1O,OOO&%&ULTJ&‘S
s 1250 =0.

models + {}, fact < = .
topN « a x len(/) , randN < b x len(]) g 1000
fori = 1to ddo 750
preds <— models.predict(/)

g+ loss({, preds), w < {1,1,...}

— MAPEIXTFIZH G CEIZER
— EAPNENFERELS LT

sorted < GetSortedIndices(abs(g)) =0

topSet «— sorted|1:topN]| 5 — o ——
randSet <— RandomPick(sorted[topN:len(I)], | — price

randN)

usedSet < topSet + randSet

wlrandSet] x = fact > Assign weight fact to the
small gradient data.

newModel < L(/[usedSet], — g[usedSet],
wlusedSet])

models.append(newModel)

targetZF@EYIIZEHBRL., ENKREVNLO—RDYTYLYT
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@ binary clf

LightGBM
target = [0, 1]

columns = ALL

N

threshold = 14100

cv = Stratified5fold

J

@ stage1

L LightGBM ]_\ ensemble
LightGBM |
LightGBM

) target = price
cv:0.4372, LB:0.4320

LightGBM }\ _—

LightGBM
LightGBM

target = MAX_PRICE - price +
cv:0.6058

Out of fold 1
pred #1 h

Out of fo

e

cv:0.4368, LB:0.4300

\ [ LightGBM
N .

Id 2
2

| LightGBM
Q/:0.4368, LB:0.4302

® Ensemble
ooF

Qv:o.4358, LB:0.4296 /

@ stacking stage2 \

cv:0.4366, LB:0.4299
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post-processing
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5.closing

=EH

m SRIEHL: 1st Place

cv : mape = 0.4358

Public LB : mape = 0.4296
Private LB : mape = 0.4284 (&#&sublZ[Z:ER G M o1=h &= [Imape = 0.4281)

43.4

PERIRY%EEM
pipeline®@ X
3 4341 targetZ#:L T
E stacking :
: pipeline® post-processing ensemble
pipeline®

43.2} 1\‘\1?— pipeline@®
= S —

43.0
- e




