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Abstract

Sequential Recommendation Systems (SRSs) focus on predicting the very next item
[14, 32]. [24] suggests focusing on predicting items that a user will interact with in a
future temporal window instead. Novel learning ideas that train on future windows are
required to optimise for this new task. This is window-based learning. Any research in
this domain is restricted to [24] in our knowledge. Hence, we expand on window-based
learning ideas suggested in the paper. Learning ideas proposed in [24] as well as new
learning ideas contributed by this body of work are evaluated. The findings show
that window-based learning improves predictions over the future window. This means
window-based learning objectives are a viable option in use cases where predictions
over long time periods are required. For example, if a fashion brand wants to catalogue
for the following month. Moreover, we look at models that combine sequential next
item learning ideas, as in the SASRec [14], with window-based learning. These models
yield the best results. Our best combined model improves on the next item learner
by 17.4% and 25% on the Recall@10 and NDCG@ 10 Top-N metrics respectively.
Furthermore, window-based and combined models show a better performance than
models trained daily on the next item learning objective over a 14-day window even
when trained only once before the window. This opens up the possibility of SRSs to be
updated in window-sized cycles instead of daily in deployment scenarios. The sparser

update cycles mean less resources expended.
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Chapter 1
Introduction

IT based services use Recommendation Systems (RSs) to avoid overloading users with
information. RSs understand user preferences to filter through the noise and provide
users with information that is useful to them. Traditional RSs operate on the entire
history of user interactions and ignore the ordering of these interactions. The underlying
assumption is that users have static preferences [6]. However, a user who historically
likes console gaming is not likely to buy a “XBox” right after buying a “PS4” [32]. User
preferences are actually dynamic. Sequential RSs then look at the historical sequence
of user interactions to understand the user’s dynamic preferences and predict future
interactions [5, 6].

Conventional sequential recommendation systems (SRSs) are optimised to predict
the very next interaction a user will make [5, 14]. This is what we refer to as the next
item prediction task. Currently, most SRSs are trained for this task. For example,
SASRec [14], a self-attention based sequential recommender, tries to predict the next
item at every point in an historical user interaction sequence during training to optimise
for this task. This is the sequential next item learning objective (or simply the next item
learning objective in this work). SASRec achieves state-of-the-art (SOTA) performance
on the next item prediction task.

Pancha et al. [24] instead propose a novel task: predict interactions users will make
in a future temporal window beginning from their most recent interaction. They propose
a model, Pinnerformer, optimised for this task by training on window-based learning
objectives. Window-based learning objectives mimic temporal windows to learn on
during training. In the paper, this model is trained once before making predictions over
a 14-day future window. It achieves similar performance to models that are trained daily

to make predictions on the following day over the same window [24].
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This is a significant result. It shows optimising models to predict on future windows
could allow us to train models far less frequently at a much lower cost in terms of
performance. This makes window tasks lucrative because sparser model updates mean
fewer resources expended in deployment scenarios [24]. Furthermore, it could be useful
to predict what users might do further in the future. For example, if a fashion brand
wants to pick its catalogue for the following month it would want to know the kind of
products users are likely to interact with in the entire one month period.

To the best of our knowledge, the research produced at Pinterest [24] is the first
and only piece of work on window-based predictions using sequential recommendation
systems. The research is primarily aimed at improving the efficiency of their RS by
utilising the window-based predictions. It does not try to develop a general overview of
window-based prediction task itself. That is to say, the Pinnerformer was developed
and optimised to improve performance on a specific and internal data regime, i.e.,
user interactions on Pinterest. Hence, there is a need for further experimentation on
window-based methods and ideas to get a broader understanding of the concept and
make stronger, more general statements about the same [6].

This project builds on the research produced at Pinterest. Experiments are conducted
on the MovieLens dataset, which is commonly-used and open-source. We answer the

following research questions :-

* [RQ1] Can we create new learning algorithms to make better predictions on

Sfuture windows?

The popular SASRec [14] model is extended to train on window-based learning
objectives. We implement window-based learning objectives suggested by [24]
as well as new variations contributed by this body of work. The hypothesis is
that window-based learners will outperform the next item learner on the future
window in terms of Top-N metrics. The results show that window-based learners

in fact outperform the next item learner.

* [RQ2] Are sequential learning and window-based learning related? If so, how
can we exploit this relationship to squeeze out the optimal performance on the

Sfuture window?

A major achievement of this research dissertation is combining sequential learning
with window-based learning. It is hypothesised that the sequential next item
learning objective and the window-based learning objective are related. The

window next item learning objective, a combined learning model, performs better
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than the window-based learners suggesting that there is in fact a relationship
between the two learning ideas. We further investigate this through transfer
learning (TL). The idea is to understand how well sequential knowledge acquired
on next item learning transfers onto window-based learning. We hypothesise that
the approach will improve the performance of window-based learners, thereby
confirming the existence of an underlying relationship between the two ideas.

This is, in fact, what we observe.

Further, we hypothesise that there is an optimal balance between the two learning
ideas such that performance is maximised at this configuration. A hybrid model
is used that can cycle between learning objectives to control the amount of
focus on each of the learning ideas. We see that such an optimal configuration
exists. In fact, this hybrid learner at the optimal combination gives the strongest

performance out of all the different learning models.

* [RQ3] What is the effect of incorporating temporal information?

Time features are added. Given that the window-based prediction task is motivated
by temporal ideas, our hypothesis is that the performance of the models should

improve. In general, time features do improve performance of the models.

* [RQ4] Can using window-based learning motivate more efficient deployment-

level RS architectures?

Similar to [24], we hypothesise that updating in window-sized cycles (every 14
days in our case) is a viable option because window-based and combined learners
trained on these cycles are able remain competitive with next item learners trained
daily. The results show that window-based and combined learners are not only
competitive but outperform the next item learner trained daily. This motivates the
use of sparser update cyles in deployment scenarios which in turn saves time and

resources.

The rest of this paper is structured as explained here. Chapter 2 discusses the
relevant literature and introduces the required background knowledge. Chapter 3 talks
about the methodology adopted by us. Chapter 4 presents and analyses the results of the
experiments. Finally, Chapter 5 gives the concluding remarks, highlighting the major
contributions of this study, the limitations of our work and the future areas of research

the work motivates.
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Related Work and Background

2.1 Related Work

Most early research surrounding RSs was focused on Collaborative Filtering (CF) ideas
which gained popularity after the Netflix Prize competition [17, 18, 21, 29]. The popular
Matrix Factorization (MF) is an example of this class of methods [17, 28]. It projects
items and users to a common latent space which is then used to directly predict a users
preference on an item by utilising the item and user vectors [17, 18].

The methods in this paper are focused on the sequential recommendation which
uses ordered histories of user interactions. Early sequential recommenders employed
Markov Chains (MCs)[32]. Works include [30] that contextualises the task as a Markov
Decision Process (MDP) and [27] that uses MC and MF ideas in combination. [8] and
[9] leverage higher order MCs [18].

Soon, more powerful Deep Learning ideas were being used for SRSs. Because of
their adeptness in dealing with serial information, Recurrent Neural Networks (RNNs),
Gated Recurrent Units (GRUs) and Long Short-term Memory (LSTM) quickly gained
wide appeal [3, 10, 20, 25, 37]. These recurrent architectures are able to take a vector of
the past user interactions and learn representations that describe user preferences [32].
Besides RNNs and its variants (GRUs and LSTMs), other interesting architectures like
Convolutional Neural Networks (CNNs) [33] and Memory Networks [1, 12] also got
adopted [32].

However, recently, transformer based models have completely dominated SRSs [6].
Given the impressive performance of transformers on machine translation [34], which
is also a task focused on sequential learning, Kang and McAuley were inspired to create

a purely attention-based model, SASRec [14], for SRSs.
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The attention mechanism retrieves learned representations that describe user pref-
erences from a vector of past user interactions like in RNNs; however, it does away
with the need to explicitly encode sequential ideas in the model structure. Instead it
integrates sequential information through simple positional embeddings added to the
feature vector [31, 34]. This circumvents bottlenecks like vanishing gradients inherently
present in RNN type networks [6, 11]. The SASRec achieved SOTA results on the
MovieLens 1 Million and various Amazon datasets [14, 32].

Following this, attention-based SRS models became common. BERT4Rec [32]
trains on the bidirectional cloze task instead of the unidirectional objective of SASRec.
The Time Interval aware SASRec (TiSASRec) [19], includes relative temporal infor-
mation. [24, 38] are made context-aware by including item information such as image,
caption reviews, ratings, etc [6]. [35, 39] improve quality of learned user embeddings
through self-supervised learning [6].

All of the SRS models mentioned above are optimised for the next item task. The
team at Pinterest in a paper as recent as 2021 propose the idea of window prediction
instead (See Section 2.2.1) [6]. Their model, the Pinnerformer [24], incorporates a time
and context aware transformer-based architecture that uses two novel window-based
learning objectives to optimise for the window prediction task instead of the next item
task (See 2.2.3). Their work shows that these new window-based learners can compete
with next item learners on future windows even when they are trained only once before

the window while next item learners are trained daily over the window.

2.2 Background

2.2.1 Recommendation Tasks

This research aims to understand if novel window-based and combined learning ap-
proaches can produce learned representations that are valid over longer future time
periods. We call these longer time periods windows. In this section, we introduce the

window prediction task.

2.2.1.1 The Classical Next Iltem Prediction Task

Conventional SRSs process a history of past user interactions to predict the next future
interaction. An interaction is defined by the type of action the user takes and the item

that is acted on. For example, if a user “views socks” on a fashion e-commerce website,
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then “view” is the action and “socks” is the item and both together compose a user
interaction. For the purpose of this study we restrict ourselves to a single action at a
time. That is, a history of interactions for a user can be summarised solely by a sequence
of items. For example, if we only consider user “views” on the e-commerce website.
If the user views “socks” followed by “shoes”, the user interaction sequence can be

29 &6

summarised by (“socks”, “shoes”) as the action remains constant, i.e., “view” [6].

User Interaction Sequence (Historical)

(a || a | [ a3 || ag || a5 | | 8 |

Next-ltem
(Not Yet Occured)

Figure 2.1: Window Prediction Task

To formalise this, let U = {u1,us,...,u;} be the set of all users and I = {iy,ir,...,ix}
be the set of all possible items that a user can interact with. Let 8" = (ay,az,...,an)
be the history of interactions made by some user such that a; € I. Then, next item

sequential recommendation task predicts the following distribution,
P(am+1]S")

That is, the probability distribution of being the next item in the user interaction

sequence across all i € 1.

2.2.1.2 Introducing the Window Prediction Task

/N

User Interaction Sequence (Historical)

(a1 (a2 [ a || a || a |

Future Window
(Interactions Yet To Occur)

Figure 2.2: Window Prediction Task
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The window-based prediction task, or window prediction task for short, extends the
above framework and tries to predict the probability that an interaction will occur in a
time period in the future. We are no more focused on the very next interaction but all
interactions in a defined temporal period. Consider S’ as before. Further, let’s assume
that this sequence encodes actions up till some time 7'. Then, the new task is to predict

the following distribution,

PlacW|s)

where W is a defined time window starting at 7'. It is the set of all interactions made
by the user starting from the time of their last interaction till some defined temporal
distance in the future. The task is only interested in the probability of an item belonging

to the window, not in the ordering or timestamps for these items (See Fig. 2.2).

2.2.2 SASRec

The SASRec [14] is a sequential recommendation model that adapts the transformer
architecture to make recommendations (See Fig. 2.3). It forms the basis of all models
used in this study. Sequential inputs are processed and transformed into relevant learned

embeddings as described below for all models.

2.2.2.1 Architecture

The SASRec truncates or pads each user interaction sequence S’ to create input se-
quences S = (dm—n, Gm—n+1,---,am) of consistent length n. The user information is not
explicitly encoded but assumed to be implicitly represented by the input sequence. This
sequence is passed through stacked transformer blocks to extract information about
item relationships in an hierarchical fashion. First, each element of the input sequence
S is embedded to give E, = (e, ez, ...e,). Each ey = M, + P, where M € RI<d i the
item embedding matrix and P € R"*? is the positional embedding matrix. Both are
learned. d is the chosen hidden dimension.

e, € R™ s then passed through the first transformer block which consists of a
scaled dot-product attention (SA) layer followed by a pointwise feedfoward (FFN) layer
as characteristic of transformers. The following equations taken from [14] depict this,

(E,) (E)T
va )E”WV

where Wy, Wi, W, € R?*4 are linear projection matrices. Followed by,

S = SA(E,) = softmax (



Chapter 2. Related Work and Background 8

Prediction Layer

Expected —
Next Item = ﬁ
[

Point-Wise
FEN | | FEN | | FFN |  FeedForward
A A Network
One Block
(Can Stack More) Self Attention
Layer
-

& Embedding
T Layer
== ]

oI

A
Training Action ?
Sequence =

Figure 2.3: SASRec Architecture and Next Item Training. Taken from [14].

F; = FEN(s;) = ReLU(s; W) 4 6 yw?) 4 p(2)

Hence, a sequence of embeddings (f1, ..., f,) is retrieved. This sequence is passed
through another transformer block and so on until after k blocks the learned embed-
ding sequence ( fl(k), fz(k)), s f,gk)) is produced!. These embeddings are the learned
representation for a user.

The user representations or learned embeddings are used to make predictions. A
relevance score is computed for items. The relevance score of some item i € I at point j

in the sequence is,

rij= Ml @1

The relevance score is an absolute measure. It is used to calculate the probabilities
which depend on the scores of other items as well. These final probabilities are
calculated using a simple softmax function across all items in consideration.

An important feature of the SASRec is causal masking. This prevents any interaction
in the sequence from learning on future interactions. That is, the i-th position only has

access to the previous or (j < i) positions during the self-attention stage [14].

'We ignore the (k) in future notation and assume f; denotes an embedding retrieved after all the
blocks.
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The SASRec also makes use of dropout layers, residual connections and layer
normalisation. Lastly, from (2.1), it can be seen that M is shared. This is not an issue as

transformers introduce non-linearities [14].

2.2.2.2 Learning Objective

The SASRec uses the sequential next item learning objective. It trains by predicting the
next item at each point of the input sequence (See Fig. 2.3). For this, the input sequence
S above is actually created with interactions up till the penultimate interaction. This is
because the final item has no proceeding interaction to learn on. Then the loss (Binary

Cross Entropy Loss) for each user is defined as follows :-

- Z 10g<6(rak+l7j))+ Zlog(l—c(rqd-))
ke{m—n—1,m—n,...m—1} q¢S

where gs are randomly sampled negatives from I/{S} and j =k—m+n+1 (em-
beddings are indexed from 1 to n). The original SASRec uses one negative sample g for

each positive. Padded positions are ignored in the loss computation.

2.2.3 Pinnerformer and Learning on Windows

The Pinnerformer, like the SASRec, uses stacked transformers to understand item
relationships in the input sequence and produce learned user representations. The
transformer blocks consist of self-attention layers followed by pointwise feedforward
layers like SASRec.

The major dissimilarities present themselves in the manner in which the two models
learn 2. The Pinnerformer is optimised for the window-based prediction task introduced
in Section 2.2.1.2. Instead of learning on the next item, or every next item at each point
in the user sequence as in SASRec, the Pinnerformer learns on positive samples from a

future window.

2.2.3.1 Learning Objective

The Pinnerformer creates input sequences and windows from each interaction sequence.
Global time point 7T is taken such that a window of the chosen time period is created

from T to the current time. A user interaction sequence is divided such that interactions

20ther details such as formation of item embeddings, activation functions, loss function etc. are
different as well. However, for the purpose of this paper we are interested in the contrast between the
learning mechanisms, other developments are considered orthogonal.
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that occur before T are assigned to the input sequence® and interactions occurring
after T are assigned to the window. The Pinnerformer considers windows in days and
experiments primarily with 14-day windows.

The input sequence is passed through the transformer blocks to produce learned
embeddings. The embeddings are trained on positive samples from the window. The

learned embeddings train on the positive samples in two ways :-

* All Action: For each user, predictions are only made on the final embedding

through which the loss is propagated backwards.

* Dense-All Action: For each positive sample, a random embedding is selected
from the sequence of learned embeddings make predictions. Loss is propagated

through multiple embeddings.

The different ways of learning on the embeddings produced define the two window-
based learning objectives introduced in the paper. Both are discussed in detail in Section

3.4 alongside more novel objectives introduced in this work.

2.2.4 Transfer Learning

Transfer learning (TL) involves training a network on a source domain, a source task
or both and using the knowledge acquired to improve learning on a target domain and
task. Domain alludes to the feature space and the marginal distribution over the feature
space. The task is described by the label set and the objective prediction function [23].
The general idea is that the domains or tasks between the source and target are related,
hence, pretraining on the source results in better learning when eventually finetuning
on the target domain/task. In practice, training on weights already optimised for the
source give better results than training from scratch with random initialisation for the

target [4, 36]. Naturally, this depends on the relationship between the source and target.

2.2.5 Fixed Period Time2Vec

Time2Vec (T2V) [15] proposes the following method to capture periodic information -

F (Z_mcp)
Pi

3There is an intermediary truncating or padding step to ensure input sequences are of the same length.
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where T is some timestamp, F is a periodic activation function, and p; is the time
period and @ is the phase shift for the activation function. Hence, % is frequency of
the activation function which is usually a sinusoid. Or, T's divisible by p; will have
the same value for a given p;. In this manner, a time feature vector can be created by
learning on multiple periods to capture periodic information quite comprehensively.
The idea motivated by the Fourier Transform [13], which allows us to break complex
time-series into sums of their composite sinusoidal parts.

The original T2V learns the relevant periods p;; however, the Pinnerformer [24]
proposes the use of fixed time periods. Periods are chosen such that they have particular
relevance to human concepts of time; for example, 1 minute, 15 minutes, 1 day 1
week, etc. Furthermore, the Pinnerformer uses Sine and Cosine periodic activations,

producing, for each period, two embeddings.
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Methodology

3.1 Dataset

The 20M MovieLens (ML-20M) dataset [7] is used !. It consists of 20 million movie
ratings made by different users. The movies are treated as the “items” that users interact
with. The act of rating a movie is the action. We do not consider the value of the
rating as in [14]. Hence, future movies to be rated are predicted based on sequences of
previously rated movies by users.

The dataset is a larger version of the common benchmarking ML-1M dataset, which
has 1 million ratings, for RSs. The 20M dataset was chosen because offline analysis
with temporal windows requires interactions for a user to span over a longer temporal
range. We choose a window size of 14 days to stay consistent with [24]. Only 1650
users out of 6040 total users in the ML-1M have sequences that span for more than 14
days. This is insufficient for statistically credible results.

In the 20M dataset, 38603 users have interactions spanning for more than 14 days.
This subset of users is used for experimentation. The number of unique items (or
movies) interacted with is 26402. Table 3.1 presents before and within the window

statistics where windows are defined as the last 14 days of interactions for each user.

Mean | Median | Lower Quartile | Higher Quartile
Before Window | 272 156 65 338
Within Window | 25 7 2 23

Table 3.1: Statistics for User Interactions Before and Within the Future Window

Uhttps://grouplens.org/datasets/movielens/

12
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3.2 Splitting Strategy and Window Creation

The splitting strategy encapsulates the way in which the interactions sequences are
split to define the training, validation and test sets or windows. We adopt 2 splitting
strategies - (a) user-first and (b) time-only. These strategies might not be best practice

but are used because of data constraints. This is explained in detail in this section.

Global User-Specific

awl|

© 0 0

Ttest

Figure 3.1: Global vs User-Specific Temporal Splitting. On the left, splits are made at

global timestamps. On the right, splits are at different timestamps for each user.

3.2.1 User-First

The user-first strategy splits by users first. 70% of users are taken for training and
15% each for validation and test. Following this, input sequences and windows are
created for all the users in each set in a similar manner to the Pinnerformer (See Section
2.2.3.1). However, instead of a global time point, user-specific time points are taken
(See Fig. 3.1). For each user, a window of the chosen time period is created by counting
backwards from the time of the last interaction for that user to time 7,,. That is, the
input sequence S = (ag_p,...,ax) such that #; < 7, and the window W = {a;|ty > T}

where #; is the timestamp of interaction a;. We consider 14-day windows.
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This strategy does not perfectly mimic the online use-case. First, in reality, we train
and predict on all users. Here, evaluation is done on a different subset of users which
could make the task more challenging for the model and bias the results downwards.
Second, in a deployment scenario there is some absolute timestamp till which updated
user interactions are available because we cannot look into the future. All users are
blind to information after this point. In our case, windows are user-specific. Some users
in the training set could have training windows further in the future relative to windows
of some users in the evaluation sets (Fig. 3.1). That is, there is not complete blinding to
future information for all users. This can bias results upwards. However, due to dataset
constraints, we are forced to use the above strategy to retain a good population of users.

Ideally, experiments should use the global splitting strategy (See Fig.3.1) to mimic
a deployment scenario offline. However, this strategy is infeasible on the 20M dataset
because users tend to have non-overlapping periods of activity: in any chosen 14-day
window, only a few users show activity. From Fig. 3.2 it can be seen that the maximum

number of users interacting in any 14-day window is only 1676.

1750
_____________________________ s i,
o 1500 H u; .vft 3
g L1 Rt Riih NN
& 1250 1 :'[ 4 'zlﬁf 18..§Q‘ 1 .
g LR $3 -4
ERLR I jl;vﬁ*;ﬁaff*" ______________ gL
E i 1) !
@ 750 &i ! '}‘ ”“
= B |
o 500 . v: '
3 i ! i
§ 250 : : e : Median
{ i
0 e ') —== Maximum
0 100 200 300 400 500

14 Day Period Number

Figure 3.2: The figure divides the total time period on which there is data into 14-day

windows and depicts the number of users active in each of these windows.

3.2.2 Time-Only

The time-only strategy directly employs user-specific time splits without splitting sets
based on users first. However, the validation window is not created. Only 3549 users in

the 20M dataset have interactions in all three train, validation and test 14-day windows
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with user specific splits. On the other hand, 9719 users have interactions in both the
final two 14-day windows. Hence, to reduce data loss only training and test sets are
created and the best epoch is directly selected on the test set.

Even then, this strategy results in the loss of 28884 users compared to the user-first
strategy. It is used because it is necessary for experimental robustness when comparing
once vs daily inference (See Section 3.7). The daily inference should theoretically see
gains in performance because it is privy to the latest interactions by a user made on the
previous day. If a user split was done before, then this latest information would not
necessarily extrapolate well to users outside the training set. Hence, a time-only split is

employed to ensure results are not biased because of this reason.

3.3 Evaluation Metrics

Two Top-N metrics are used to evaluate the performance of the models?. We also
look at the diversity in predictions made as secondary measure. Finally, the temporal

performance of the models is discussed. Evaluation is performed on future windows.

3.3.1 Top-N Performance
3.3.1.1 Recall

The Recall @10 takes the average of the number of times positive samples are ranked in
the top 10 items by our model. This is averaged over the number of positive samples for

each user and the number of users. The equation taken from [24] below illustrates this,
1

Recall@10(u) = — Y 1{[{n € N|r, >r,}| < 10} (3.1)
Wl pEW,
1
Recall @10 = ol Y Recall@10(u)
uclU

where U is the user set, W, is the window for each user and r is the relative rank of

the items. N is a set of 500 negative items randomly sampled for each positive sample.

3.3.1.2 Normalised Discounted Cumulative Gain (NDCG)

The NDCG @10 is similar to the Recall but is position aware [14]. It not only considers

whether or not a positive sample ranks in the Top 10 but also the rank. Mathematically,

1

the portion inside the summation in (3.1) is replaced with Togs(ry72)

ZPerformance and Top-N performance are used interchangeably throughout the paper.
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3.3.2 Diversity

We look at the global variation in predictions made by the model using P90 metric.
It calculates the fraction of items that are in the 90th percentile of being ranked in
the top 10 items for users [24]. A predefined set of items is ranked across models for
consistency. Lower values indicate that the model is recommending similar items for all

users while higher values suggest it is making different predictions for different users.

3.3.3 Temporal Performance

Temporal performance is judged in terms of the average time per epoch over all epochs
and the total wall clock time to the best epoch. The total wall clock time is calculated

by taking the average time per epoch x the best epoch number.

3.4 Window-Based Learning Models

This section describes the various window-based learning models. These models
are different from the original SASRec in that they optimise using window-based
learning objectives. The SASRec is modified for these new objectives. The changes are
characterised by how the input sequence, the positive samples and the loss is defined.
These aspects resemble the Pinnerformer (2.2.3).

The input sequence S is passed through the SASRec (See Section 2.2.2.1) to retrieve
the learned embeddings (f1, f2,, ..., fn). Positive samples are randomly taken from the
window W, created as explained in Section 3.2.1, with a fixed upper limit on the number
of samples per user. Negative samples are randomly selected for each positive sample
avoiding interactions in a users interaction sequence. We continue to use relevance
scores and the BCE loss function as in SASRec [14].

aq as as aa

Figure 3.3: Simplified Diagram of the Sequential Next ltem Training for comparison with

new objectives. ltem images taken from [14].
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Figure 3.4: Simple Representations of All Action, Dense All Action and Super-Dense
Learning Objectives. The vertical line separates the input sequence from the training
window. Arrows indicate which positions in the input sequence, or which learned

embeddings, train on which positive samples from the window.

3.4.1 All Action

The all action model trains only on the final learned embedding (See Fig. 3.4). For each

positive the relevance score is calculated,

Fpn = anZ

where f;, is the final learned embedding, p is the positive sample from W and M is

the item embedding matrix. Then, the loss is computed as follows,

— |log(o(rpn) + Z log(1—0(rg))
qESUW

where gs are the sampled negatives. During inference, predictions are made on the
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basis of the final learned embedding. The name “all action” comes from the fact that

we are learning on all positive samples in the window rather than just the next item?.

3.4.2 Dense All Action

The dense model® trains a different learned embedding for every positive sample. The

embedding is randomly selected. Padded positions are ignored. The loss,

— [log(0(ry jp) + Y., log(1—=0(rg ()
qESUW

where j(p) is chosen randomly for each p. Predictions are made only on the final

embedding during inference. It is “dense” as more learned embeddings are used.

3.4.3 Super-Dense All Action

The super-dense learner trains all the learned embeddings on every positive sample.

This is why it is called “super-dense” It computes

_[ > llog(c(r,,,j))+ ) log(l—G(rq,j))”

je{1.2,...n} qeESUW
Embeddings that correspond to padded locations do not contribute to the loss.
Notice, each embedding makes an individual contribution to the loss. Inference is still

on the final embedding.

3.4.4 Target-Dense

a1 | | a [ ag || a | a5 as | | a7 | | ag |

Figure 3.5: Target-Dense Learning Objective

3Even though there is an upper limit on the number of positive samples taken for each user, the
positives are sampled randomly in every epoch. This bootstrapping allows us to train on the whole
window on average.

4«All-action” is dropped in places to avoid redundant and wordy nomenclature.
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Inspired by similar ideas to super-dense model, the target-dense learner uses the
final b learned embeddings for training. However, instead of learning individually as
in super-dense, a weighted sum of the relevance scores produced with each selected
embedding is taken to produce a single score for any sample. The loss is computed on
the basis of this weighted sum. That is, embeddings make a combined contribution to

the loss.

je{n—>b,...,n} qESIW je{n—>b,...,n}

where we take the final b learned embeddings to train on and w; are learnable scalar
weights. Furthermore, what distinguishes target-dense from other objectives is that the
selected embeddings are used during inference as well. The target-dense can learn to

focus or “farget” the most relevant embeddings for prediction.

3.5 Combined Learning Models

We suspect that the sequential learning ideas and task specific learning ideas offered by
the next item learning objective and window-based learning objectives respectively are
related. This is explored by combining the two ideas in interesting ways. Two methods
are used - a combined objective that incorporates sequential ideas into window-based
learning and transfer learning. Finally, a hybrid model is introduced to understand if
there is an optimal balance between the two learning ideas that gives the best perfor-
mance on the window prediction task. These 3 methods define the combined learning

models used in our research.

3.5.1 Window Next ltem

The window next item learner combines the sequential next item learning objective
with the window-based objective. As in the SASRec, every embedding in the sequence
learns from the very next item in the sequence; however, the final embedding trains on

items from the future window. The loss is defined as,

- (Zke(l727...7n—1) [log(c(”ak+l,k)) +1log(1 - G(qu,k))]) — (log(o(rpn)) +1log(1 —06(rg,.n)))

where S = (ay,a2, ...,a,) is the input sequence and ¢;s are randomly chosen nega-

tives such that each g; ¢ SUW. As we can see the summation resembles the loss in
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ag || a || a3 || as | a5 | (2 |

ay | [ a2 || a3 || as [ a | [ a7 )
ay | a || a3 | a | & | [ a8 |

Figure 3.6: Window Next Item Learning Objective

Section 2.2.2.2. It is the second half of the equations that defines the window learning

component.

3.5.2 Transfer Learning

To further unravel the relationship between the tasks, we pretrain on the sequential next
item objective and fintune on the window-based objectives. The next item objectives
correspond to the source task, next item prediction, and window-based objectives
to target task of window-based prediction. The source and target domains remain
consistent >, If time features are included, they are included for the source as well as the
target models. During the finetuning stage, a smaller learning rate (= 0.0001) is chosen.
No weights are frozen, nor additional layers added.

The idea is that if the learning objectives are related, the knowledge transfer will

enhance the performance of the window-based objectives.

3.5.3 Hybrid Model

The window next item and transfer learning models illustrate that there is a relationship
between the learning ideas (seen later). Then using sequential learning in combination
with window-based learning improves performance. However, we aim to understand
if there is an optimal balance to be struck between the two learning approaches to

maximise performance.

>Pretraining is also done on the entire 20M corpus as opposed to the subset of users with more than
14 days of interactions. In this case, the source and target domains differ (See Section 4.3).
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In the window next item learning model, the same input sequence is repeatedly
trained on for every positive sample (See Fig.3.6). This might cause the window next
item to overemphasise sequential ideas. Some more performance could be found if
general sequential learning is balanced with task specific learning more equally.

The hybrid model combines window next item learning with all action learning.
The hybridisation is achieved using a cyclical approach: the objectives are cyclically
switched step-wise or batch-wise during training according to a predefined (cycling)
ratio. We experiment with cycling 1 step to 1 step (1:1), 1 step to 3 steps (1:3), and 1
step to 9 steps (1:9) of window next item and all action respectively.

The all action objective has no sequential learning component. Hence, it helps
counteract over-fixation on sequential ideas. We experiment with the different cycling
ratios to find the optimal balance. Moreover, since we are not constantly learning on
the whole sequence, the hybrid objective can help reduce the time complexity of the
window next item. This is also why we adopt a cyclical approach rather than simply

using a hybrid loss function that uses weights to combine the objectives ©.

3.6 Adding Time Information

To understand if time information can improve the performance of the various models,
periodic time features are added using the fixed period T2V described in Section 2.2.5.
A vector of periodic time information is concatenated to the item embeddings. We use 7
periods’ giving a total of 14 additional features taking sine and cosine activations. The

(d+14) However, for

new dimension of input embeddings is now d + 14, or E, € R"*
this study predictions within the time windows are time-agnostic. Hence, the additional
dimensions need to be accounted for so that the learned embeddings used to compute
relevance scores have a latent dimension d. To do so, a Multilayer Perceptron (MLP)
is added on top of the SASRec that bumps up the dimensions of the final embeddings
x4 and then brings it down to the required dimension. This architecture with the extra

MLP layer referred to as T2ZVSASRec in the rest of the project.

®Preliminary experiments were conducted with this approach. We found similar results for similar
ratios, but learning was much slower.
71 minute, 10 minutes, 1 hour, 12 hours, 24 hours, a week and a month
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3.7 Once vs Daily Inference

For RQ4, we want understand whether the new window-based and combined models
can enable longer gaps between model updates in deployment scenarios. In our case, a
14-day (the chosen window size) and a daily update cycle is compared. To simulate and

experiment with these ideas the following approaches are adopted :-

1. Once: Training is done once before the 14-day window. Performance is evaluated
over the window. It mimics a real scenario in which models are updated in cycles

equal to the window lengths, eg. every 14 days.

2. Daily: Training is done daily to make predictions for the following day in the
14-day window. We train till day K-1 to predict for day K where K € (T,T + 14)
[24]. This mimics daily inference, which is widely adopted in RSs, with offline
data.

Window-based and combined learners are trained as in (1) are compared with the

next item learning model trained as in (2).

3.8 Experimental Details

Models are implemented with Pytorch within the Pytorch Lightning framework. Models
are run for 100 epochs and the best epoch is chosen based on the highest NDCG score,
calculated every 5 epochs, on the validation set. The models use 2 blocks of transformers
with a single head. The maximum sequence length () is 50 and the latent dimension
(d) is 50. A dropout rate of 0.2 is chosen. For window-based and combined learners, 16
is the maximum number of positive samples allowed per user and 50 negative samples
are taken. For Target-Dense learning, the number of learned embeddings () trained on
1s 25. The models are optimised using the Adam Optimiser [16] with a learning rate of

0.001. For TL, a lower learning rate (= 0.0001) is adopted during the finetuning stage.
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Results and Discussion

4.1 Window-Based Learning Objectives

The first set of experiments is aimed at evaluating the performance of the various
models using window-based learning objectives on the window prediction task. The
20M dataset with the user-first splitting strategy is used. Table 4.1 below summarises

the results.

Learning Objective | Recall@10 NDCG@10 P90 Time/Epoch (s) Best Epoch
Next Item 0.539 0.310 0.068 21 10
All Action 0.587 0.352 0.026 66 5
Dense 0.585 0.350 0.038 69 15
Super-Dense 0.592 0.355 0.019 116 5
Target-Dense 0.600 0.361 0.032 66 5

Table 4.1: Results for Different Window-Based Learning Objectives on the Window
Prediction Task. Best epoch is decided on the validation set and validation is done every

5 epochs.

4.1.1 Top-N Performance

Models that use window-based objectives outperform the next item objective learner on
the window prediction task. The experiments confirm our hypothesis for RQ1. The next
item objective gives a R@10 of 0.539 and a NDCG@10 of 0.310. The all action model,

the most intuitive and direct window-based learner, improves on this by 9% and 13.6%

23
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Figure 4.1: Top-N Performance and Diversity of the Different Learning Objectives

(See Fig. 4.2). This is a significant gain in performance. To illustrate, let us consider
recall. Taking a hypothetical dataset of 1000 users with 10 positive interactions each in
the future 14 days, all action learner identifies 480 more positive interactions in the top
10 as compared to the next item objective. With 10000 users, this number goes to 4800
interactions and considering 100 positive interactions per user, it already touches 48000
interactions !. In certain deployment scenarios, we could be dealing with millions of
users or hundreds of future interactions and hence, the gain is significant.

Further, the relative gain is more pronounced on the NDCG which considers the
rank of the predictions as well. This shows window-based learning identifies ground
truths with more conviction. This is consistent in all the window-based objectives.

The dense model also improves on the next item model. However, the dense
learner has similar if not slightly lower Top-N performance than the all action. This
disagrees with the results presented in [24] that show that the dense models outperforms
the all action model. In the paper, this is attributed to the loss being propagated
through different embeddings instead of just the final embedding. This helps mitigate
the averaging effect: the gradients only get averaged after passing through the final
transformer and not before as with the all action model [24].

It is difficult to pinpoint where the difference in results stems from because of other
differences in implementation between our models and those in [24]. However, it seems

that all action and dense all action learning objectives exhibit fundamental differences

'Here, the positive samples are only evaluated against negatives. In reality, the positive items will
also compete with each other during inference. Nevertheless, the metric gives a good indication of the
realtime performance.
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Figure 4.2: Percentage Gain in Top-N Performance of the Different Window-Based

Models Relative to the Next Item Model

in learning behaviour that go beyond gradient propagation and averaging effects. This
is made apparent by the manner in which the two models pay attention. Fig. 4.3 shows
that all action focuses attention on the most recent positions while dense all action tends

to acknowledge positions further in the past.
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Figure 4.3: Attention Weight Map in the 2nd Transformer Block for the last 10 Positions

Super-dense and target-dense learners also improve on the next item learner. Super-
dense shows a 9.8% and 14.7% increase in R@ 10 and NDCG@ 10 respectively. The

target-dense shows an improvement of 11.4% and 16.7%. Moreover, these novel ideas
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slightly edge all action and dense all action learning methods (Table 4.1).

The superior learning of the super-dense model could be attributed to the diversity
in training the objective induces. Each learned embedding has access to only a truncated
portion, up to the position of the learned embedding itself, of the entire input sequence
because of causal masking [14]. When training on every learned embedding, the
model is learning to predict with the whole sequence as well as with different truncated
sequences. This reinforced learning on the truncated sequences makes the model
more robust to variations. For example, let’s take a user that engages in a similar
sequence of interactions as those the models is already trained on sometime in the
future. However, let’s say they do some out-of-the-ordinary interactions towards the
end. In this scenario, the super-dense model will stick to predictions it would have made
if not for the anomalous transactions. This is because the reinforced learning makes
the super-dense more confident about predictions based on interactions preceding the
anomalous interactions. This is an interesting direction for future work. It could be
interesting to understand if learning on subsequences can improve model performance.

The target-dense model, on the other hand, learns and infers based on multiple
embeddings. It can decide on how much emphasis to put on the different embeddings
and focus on the embeddings that have the more predictive power. Looking at the
weights (not presented) that define the contribution of the embeddings the models puts

more weight on more recent embeddings.

4.1.2 Diversity

Window-based learners see a fall in global diversity of predictions compared to the next
item learner (See Fig. 4.1b). This is a secondary consideration.

Dense action gives more diverse predictions than all action. This coincides with
results in [24]. The super-dense model shows the lowest diversity in predictions with
a P90 score of just 0.19. The resistance to variation also translates to rigidity in
predictions. The model tends to stick to similar predictions because of the reinforced
learning discussed in the previous section.

The target-dense learning model, however, is the second most diverse window-based
learner. This shows that the target-dense is distinctly different to super-dense even

though they share some similar training ideas.
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4.1.3 Temporal Performance

The gains in performance come at the cost of temporal performance. The all action,
dense all action, target-dense all action models take nearly thrice as much time per
epoch as the next item learner. Even though training is no longer done on every item
in the sequence as in the next item learner, it is repeated multiple times for the same
sequence paired with different positive samples from the training window. This accounts
for the increase in time. To illustrate, for 10 users with 16 positive items in the window
each, the next item learner trains on each user once, i.e., 10 times in a epoch. The
window-based learners, on the other hand, train on each positive item separately; that is,
an epoch consists of 10 x 16 computations.

The super-dense model takes nearly 6 times more time per epoch on average. This

is because every embedding is learning on each positive item.

Learning Objective | Next Item | All Action | Dense | Super-Dense | Target-Dense
Wall-Clock Time (s) 208 331 1032 578 329

Table 4.2: Summary of Total Wall Clock Times of the Different Learning Objectives

In terms of total wall clock time taken till the best performing epoch, the all action
and target-dense models are relatively efficient. They take approximately 120 seconds
longer than the next item learner (See Table 4.2). This is because of their quicker
convergence behaviour - 5 epochs compared to 10 epochs on the next item learner -
partially accounts for the higher per epoch times. For a simple perspective, this equates
to about 0.11 percentage point gain in NDCG@ 10 for every added second of training
time for the all action learner.

The dense all action shows slower convergence. The super-dense converges in 5
epochs but the extremely high time/epoch still results in a large total wall clock time.
Fig. 4.4 shows the convergence behaviour over a 100 epochs with evaluation run every
5 epochs. Because of the early convergence of a majority of the models, Fig. 4.5 zooms
into the first 25 epochs and evaluates on every epoch. The smaller range allows us to

observe in terms of wall clock time as well?.

2Window next item and hybrid models are presented in the figures in this section itself to emphasise
the difference in performance between window-based and combined learners.
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Figure 4.4: NDCG Over 100 Epochs: The figure depicts the convergence behaviour of

the various models.
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of time.

4.2 Window Next Item Learning Objective

The first combined model, window next item learner, improves on the next item learner

by 15.1% on R@ 10 and 21.4% on NDCG@ [0. It outperforms all the window-based

models.

The window next item learner trains the final embedding on interactions in a future
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Learning Objective | Recall@10 NDCG@10 P90 Time/Epoch (s) Best Epoch
Window Next Item 0.620 0.376 0.080 116 65

Table 4.3: Results for the Window Next ltem Objective

window. This is task-specific learning. At the same time, it also trains every other
embedding to predict the next item. This is related to the task but not specific to the
task. It allows the model to pick up more general sequential ideas. The results show that
learning sequential ideas in tandem with task-specific ideas is beneficial. This suggests
the two learning ideas are related.

The window next item learning objective also sees an increase in diversity compared
to the next item learner (See Fig. 4.1b). This makes window next item even more
impressive. It gives a P90 score of 0.08 which is a 17.8% improvement on the next item
learner.

However, the window next item model takes nearly 6 times more time per epoch on
average. The combined training ideas mean the window next item learns on every point
on the sequence and also sees the multiplicative effect of window learning.

Further, it takes 65 epochs or 7550 seconds to converge (See Table 4.7). This
is expensive, especially in realtime when operating with thousands or even millions
of users and items. However, as the Pinnerformer [24] shows, this increase in time
training window-based models can be offset by the gain in performance on the window
prediction task. This is because it makes training in window length cycles viable. We

investigate this further in Section 4.6.

4.3 Transfer Learning

Learning Without Transfer Learning With Transfer Learning
Objective Recall@10 NDCG@10 P90 Recall@10 NDCG@10 P90
All Action 0.587 0.352 0.026 0.616 0.374 0.018
Dense All Action 0.585 0.350 0.038 0.612 0.371 0.022
Super-Dense 0.592 0.355 0.019 0.611 0.371 0.015
Target-Dense 0.600 0.361 0.032 0.611 0.371 0.023

Table 4.4: Side by Side Performance of Models With and Without Transfer Learning
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The window next item model outperforms all other learning objectives on the
window prediction task. This suggests, as hypothesised for RQ2, there is some kind
of relationship between the next item learning and window-based learning. Here, we
directly exploit this idea by using transfer learning (See 3.5.2). Models are pretrained
on the next item learning objective and finetuned on the window-based objectives - all

action, dense, super-dense and target-dense.
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Figure 4.6: Percentage Gain in Top-N Performance with Transfer Learning

We see that transfer learning improves performance but reduces diversity in predic-
tions for all four models. Table 4.4 above summarises the performances of the transfer
learning models. Fig. 4.6 shows the percentage improvement in performance on the
models with and without transfer learning. All-action sees the biggest jump in Top-N
performance and gives the best performance among the transfer learning models.

Table 4.5 presents the best epochs and the total wall clock time (including the time
taken to pretrain). We can see the times are similar to times in Table 4.2 but for the
additional time required to pretrain the next item model. Even with the additional
pretraining time, transfer learning models are cheaper than window next item and boast
performances close to that of the window next item. In fact, all action with TL sees

only a difference of —0.004 R@10 to the window next item.

Learning Objective | All Action | Dense | Super-Dense | Target-Dense
Best Epoch 5 15 5 5
Wall-Clock Time (s) 521 1244 766 576

Table 4.5: Summary of Total Wall Clock Time for the Different Models with TL
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The results further substantiate argument for RQ2. Sequential next item and window-
based learning are related objectives; window-based learning can use knowledge
acquired through sequential next item learning to improve its performance on the
window prediction task.

Till now, we only train on the subset of users with more than 14 days of interactions
(See 3.1). Recently, Large Language Models (LLMs) like GPT [22] and BERT [2] have
shown that pretraining on more general source tasks improves the performance on the
target tasks because of the larger corpus of data available for the general tasks compared
to the target task [26]. The next item objective does not require more than 14 days of
interactions by users for training. In other words, next item learning has access to the
entire 20M dataset. Hence, we pretrain on the entire 20M dataset with the next item
learner and finetune on the window-based learners on the subset of users. In this case,
the source and target domains also differ as the marginal distribution over features is
different between the complete 20M dataset and its subset.

We choose to only run the experiment with the all action window objective as the
target because of its superior performance earlier. Surprisingly, a 0.604 R@10 and
0.365 NDCG@10 is seen’. This is an improvement on the vanilla all action but a drop
in performance compared to the case above. It seems that the two learning objectives are
linked but overlearning on sequential ideas might detract from the window prediction

task. This agrees with findings in the next section.

4.4 Hybrid Learning

Based on the experiments in the previous section, the sequential and window-based
learning are related. Moreover, using them together enhances quality of predictions. In
this section, we try to see if it could be useful to find an empirical balance in learning
sequential ideas and task specific ideas. The hybrid learner cycles between the window
next item and all action objectives during training. Window next item has a sequential
next item learning component whereas the action objective only learns on window
samples. Hence, interspersing window next item learning with all action learning can
reduce time spent training on sequential ideas.

We experiment with different cycling ratios to find the best performance. From Fig.
4.7 it is clear to see that there is an optimum cycling ratio at which the combination of

the sequential ideas gives the strongest performance. Alternating the two objectives

3See Appendix A.1 for diversity and time performance.
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Cycling Ratio | Recall@10 NDCG@10 P90 Time/Epoch (s) Best Epoch
(1:1) 0.632 0.387 0.061 89 30
(1:3) 0.626 0.382 0.053 77 10
(1:9) 0.611 0.370 0.069 74 20

Table 4.6: Results for the Hybrid Objective with Different Cycling Ratios
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Figure 4.7: Graphical Depiction of Performance with Different Cycling Ratios on the
Hybrid Learning Objective. Window Next ltem and All Action shown as edge cases for

comparison.

or 1:1 ratio, gives the best performance. It improves on the vanilla window next
item. Moreover, as the ratio is skewed more and more to favour all action learning,
the performance drops with vanilla all action learning objective showing the lowest
performance.

The 1:1 hybrid model improves on the vanilla window next item by 2% on R@ 10
and 3% on NDCG@10. This hybrid model gives the best performance among all
time-agnostic models experimented with. It improves on the next item learner by 17.4%
and 25%. Even though it sees a drop in diversity of prediction compared to next item
and window next item, it shows a P90 of 0.61 which is higher than the window-based
objectives. Furthermore, it takes 89 seconds per epoch on average. This is 27 seconds
less than the window next item learner. It also converges quicker reaching the best
performance in 30 epochs. In terms of wall clock time, it converges 4877 seconds faster
than window next item. We should note, this is still considerably slower than the next
item learner (see below).

To summarise for RQ2, combining sequential and window-based learning improves
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Learning Objective | Next Item | All Action | Window Next Item | All Action TL | Hybrid
Wall-Clock Time (s) 208 331 7550 521 2673

Table 4.7: Total Wall Clock Times of Different Models: Putting time taken by combined

learning methods in perspective;.

the performance of window-based objectives. The window next item, transfer learning
and hybrid models outperform models that have no sequential component - all action,
dense, super-dense and target-dense models trained from scratch. There is an optimal
balance between the training ideas. Tuning to find this balance can help extract the
best performance. However, the jump in Top-N performance comes at the cost of longer
training times. This jump in total wall clock time is more pronounced for window next
item and hybrid models as compared to transfer learning models which see only the
additional time from pretraining. As discussed later this increase in training time can

be counteracted by spaced deployment cycles (See Section 4.6).

4.5 Effect of Time Features

The T2V + SASRec architecture is used to incorporate time information. For the
different window-based learning objectives apart from the target-dense, including time
information improves the performance but reduces the diversity of predictions. The
window next item and hybrid* models also see an increase in performance.

Table 4.8 shows the time-agnostic performance side by side with the time-aware
performance of the various models. Fig. 4.8 depicts the percentage change on addition
of time features for the different models. In general, adding time features seems to
improve performance as hypothesised in RQ3.

In fact, as can be seen, the next item learner sees the largest benefit of including time
features. The next item learner increases by 5.6% on R@10 and 8.3% on NDCG@10.
The P90 jumps up to 0.085, a 25.6% increase. It now gives the most diverse predictions
among all the models.

However, even with the sharp increase for the next item, the window-based and
combined objectives continue to show a better Top-N performance. The hybrid model

remains the model with the best Top-N performance. It has a 13% higher R@ 10 and

4The 1:1 ratio is used because it outperforms the other two configurations even with the addition of
time features (See Appendix A.2).
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Learning Time-Agnostic Time-Aware Change in
Objective Recall@10 NDCG@10 P90 Recall@l0 NDCG@10 P90 Time/Epoch (s)
Next Item 0.538 0.310 0.068 0.569 0.335 0.085 1
All Action 0.587 0.352 0.026 0.601 0.360 0.024 19
Dense All Action 0.585 0.350 0.038 0.596 0.358 0.017 16
Super-Dense 0.592 0.355 0.019 0.598 0.361 0.018 14
Target-Dense 0.600 0.361 0.032 0.592 0.356 0.043 19
Window Next Item 0.620 0.376 0.080 0.630 0.380 0.049 9
Hybrid 0.632 0.387 0.061 0.643 0.394 0.029 12

Table 4.8: Results for Different Learning Objectives with Time Features Added. Time

agnostic results for the objectives presented alongside for comparison.
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Figure 4.8: Percentage Change in Top-N Performance and Diversity for the Different

Learning Objectives on Adding Time Information

17.6% higher NDCG@ [0 compared to the time-aware next item model.

Even though adding time features benefits performance, the models take longer
to learn. The increase in average per epoch time is not large as shown in Table 4.8;
however, the models take longer to converge. Fig. 4.9 shows the convergence behaviour
over a 100 epochs with validation performed every 5 epochs. Table 4.9 enumerates
the best epoch and the total wall clock time taken to train till the best epoch for the
different models. We see a marked increase in the time taken for models to reach optimal
configurations. Window next item and hybrid models take the longest to converge,

taking the whole and 5 epochs from the whole 100 epochs respectively>.

>To make sure models are in fact converging or close to convergence in 100 epochs, both models are
re-run for 150 epochs as well. The results can be seen in Appendix A.3 and confirm this is true.
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Figure 4.9: NDCG Over 100 Epochs: Convergence behaviour for time-aware models.

Learning Objective | Next Item | All Action | Dense | Super-Dense | Target-Dense | Window Next Item | Hybrid
Best Epoch 60 15 20 10 10 100 95
Wall-Clock Time (s) 1342 1282 1698 1297 852 12515 9569

Table 4.9: Summary of Total Wall Clock Time for Time-Aware Models

Transfer learning improves performance for time-aware models as well. Here, time
features are included for the next item learner during pretraining and for window-based
learners during finetuning. The change in performance between time-agnostic and time-
aware transfer learning is less obvious (See Table 4.10). All-action and target-dense see
a drop in performance whereas dense all action and super-dense see a small increase.
Contrary to results for models that are trained form scratch, adding time information
actually improves diversity of predictions for TL models. However, overall, the time-
agnostic TL models achieve similar performance in a fraction of time compared to the
time-aware TL models (See Appendix A.4).

To answer RQ3, time features improve model performance but negatively effect

diversity and temporal efficiency. The TL models show slightly different behaviour.

4.6 Once vs Daily Inference

This section addresses RQ4. The time-aware next item learner is trained and evaluated

daily over a future 14-day window. On the other hand, the time-aware all action and
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Model Time-Agnostic Time-Aware
Recall@10 NDCG@10 P90 Recall@10 NDCG@10 P90
All Action TL 0.616 0.374 0.018 0.609 0.369 0.031
Dense TL 0.612 0.371 0.022 0.616 0.375 0.024
Super-Dense TL 0.611 0.371 0.015 0.617 0.376 0.025
Target-Dense TL 0.611 0.371 0.023 0.602 0.363 0.037

Table 4.10: Side by Side Comparison of Transfer Learning Models With and Without

Time Information

1:1 hybrid models are trained once before and evaluated over the same window. The
all action is selected because it is the best performing window-based model. The hybrid
combined learning model is the best performing model among all the models evaluated
in this study. The time-only splitting strategy is used resulting in a set of 9719 users
for reasons explained in Section 3.2.2. Table 4.11 below shows the weighted (by the
number of interactions on that day) average performance of the daily learner over the

window, and of the window-based and combined models on the same window.

Model Recall@10 NDCG@10 P90
Daily Next Item 0.526 0.294 0.042
Once All Action 0.532 0.308 0.018

Once Hybrid 0.569 0.335 0.036

Table 4.11: Average Performance for Daily Next Item Learner and Performance of

Window-Based Learners Over a 14-day Future Window

It can be seen that the window-based objective trained once actually gives a better
performance than the next item learner trained daily on the window. The all action
shows a 1.3% and 4.6% gain on R@ 10 and NDCG @ 10 respectively®. The combined
model shows an even more significant increase. The hybrid model improves by 8.3%
on the R@10 and 14.1% on the NDCG@10.

The window-based and combined techniques have lower diversity than the daily
next item learner. However, the combined hybrid learner is able to maintain a relatively

higher level of diversity, showing only a 13.4% drop on the P90 score of the next item

Performance for the next item trained once before the window is shown in Appendix A.5 for
reference.
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learner.

These results are impressive because they show window-based and combined models
do not need to be constantly updated. This has the potential to save time and resources
in deployment scenarios by allowing for less frequent updates of the models. Table 4.12
summarises the total time taken by the next item learner updated daily over the window
and contrasts it with the training time of the window-based and combined learner.

We see that window-based learning with a once before window learning strategy
is significantly more time efficient than the next item learner with the daily update
strategy. The all action learner takes just 6.8% of the time taken by the daily learner.
The combined model takes more time than the window-based model; however, it is still
significantly more efficient than the daily next item learner. The hybrid model takes
19.4% of the time taken by the daily next item learner.

Therefore, window-sized update cycles are viable in deployment scenarios using
window-based or combined models. The combined learner can provide bigger gains in

performance, but is less time-efficient than window-based models.

Model Period Time Per Epoch Best Epoch Total Time
Next Item Day 1 7 10 62
Next Item Day 2 7 65 438
Next Item Day 3 6 15 91
Next Item Day 4 7 35 223
Next Item Day 5 7 95 612
Next Item Day 6 7 100 671
Next Item Day 6 7 95 628
Next Item Day 8 7 95 627
Next Item Day 9 7 50 336
Next Item Day 10 7 20 128
Next Item Day 11 7 85 570
Next Item Day 12 7 95 632
Next Item Day 13 7 95 618
Next Item Day 14 16 90 1400
Next Item | 14-day Window Total 7139
All Action | 14-day Window 32 15 483

Hybrid | 14-day Window 40 35 1383

Table 4.12: Total Wall Clock Time for the Next ltem Learner Trained Daily and the

Window-based Learner Trained Once
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Conclusion

5.1 Contributions

This dissertation project extends the popular sequential next item learner, SASRec [14],
to train on window-based objectives. We implement the all action and dense all action
learning introduced in [24] as well as two new objectives, super-dense all action and
target-dense all action. The results show that these window-objectives are better suited
to make prediction over longer future temporal periods (future windows).

The main contribution of this project is combined learning which leverages both
sequential next item and window-based learning. Combined models achieve higher
Top-N performance than pure window-based models on the future window.

In addition, the combined learning hybrid model shows the SOTA performance. This
is because the hybrid model can control the amount of emphasis put on the two learning
ideas. It goes to show that there is benefit in having control over the contribution of
each learning paradigm. In fact, investing in tuning to find the optimal balance can
maximise performance on the window prediction task.

The project also tracks the change in performance on adding time features to the
various models with different learning objectives. In general, time features improve
performance of prediction on the future window.

Finally, the project takes into consideration the resource implications of window-
based learning in deployment scenarios. A large motivation for the Pinnerformer [24]
was to remove the need to update models on daily basis by improving longer term
performance. In our project, we show that the training the window-based and combined
objectives once before a 14-day window yields a better performance over the window

than a next item learner trained and evaluated daily over the same window. Extrapolating

38
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this result to online learning, it means training once in 14 days with new learning ideas
can yield better performance than training daily with current widely adopted learning
ideas. Therefore, window-based and combined models make longer update cycles a
viable deployment-level strategy. Consequently, motivating more time and resource
efficient RSs.

5.2 Limitations

The work was limited by the data available for experimentation. First, only one RS
related open-source dataset (ML-20M) was found that was appropriate for window
experimentation offline because the requirements for studying the window prediction
task are more selective: users need to have data spanning for more than the chosen
window size. Second, the ML-20M was not suited for global time splits. Hence, we
weren’t able to create the closest imitation of an online scenario.

However, having said this, it is important to acknowledge that the M1-20M dataset
represents real-world user behaviour. In that sense this study tries to comment with user

interaction patterns that could be encountered in reality.

5.3 Future Work

Directions for future research first and foremost include experimenting with more
diverse data regimes. This directly addresses the limitations mentioned in the previous
section. Moreover, because of limited compute only a single window size was used. It
will be interesting to understand the change in performance with varying window sizes.
Lastly, predictions within the window are time-agnostic, i.e., we do not care about when
the actions occur within the window itself. Certain use-cases might call for prediction
at specific times within the window. Including time features for items in the window
then is an interesting direction of discovery.

More importantly, our work argues that learning more general ideas, through sequen-
tial learning, about the user interaction sequence boosts performance on the window-
prediction task. This echoes findings from Natural Language Processing (NLP) that
show that pretraining on generative tasks creates a general language understanding that
improves performance when finetuning on discriminative tasks [26]. The huge benefit

of the generative pretraining is that it is unsupervised and does not require annotated
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data. Hence, it can be trained on a large corpus of unlabeled language data. On the
other hand the discriminative tasks are limited by the availability of labelled datasets.

Similarly, training on windows is limited by more selective data requirements (see
above) while we can still proceed to learn general sequential ideas on larger datasets.
We do something like this in Section 4.3; however, this is a limited investigation.

We suspect that there is a huge scope of research in introducing modern pretraining-
finetuning ideas from NLP in the SRS domain. Future works can be geared towards
experimenting with new ways to develop general sequential understanding or with how
current SOTA techniques transfer to window-based learning. For example, the cloze

task as utilised in the BERT4REC [32] can be used for pretraining.
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Appendix A

Supporting Tables and Results

A.1 Transfer Learning on Entire ML-20M

Table A.1 below presents the summary statistics of using transfer learning on the entire
ML-20M dataset. That is, pretaining with next item learning is done on every user and
evaluated according to the next item prediction task. On the other hand, finetuning is
performed with all action learning on the subset of users with data spanning more than

14 days. Evaluation is done on the window prediction task.

Stage | Objective Task Data Recall@10 NDCG@10 P90 Best Epoch Time/Epoch (s) Wall Clock Time (s)
Pretrain | Next Item | Next Item Prediction | Entire 20M 0.827 0.573 0.100 100 58 5807
Finetune | All Action | Window Prediction | Subsetted 20M 0.604 0.365 0.031 70 61 4294

Total Time 10101
Table A.1

A.2 Time-Aware Hybrid Learning

Cycling Ratio | Recall@10 NDCG@10 P90 Time/Epoch (s) Best Epoch Wall Clock Time (s)
(1:1) 0.643 0.394 0.029 101 95 9569
(1:3) 0.637 0.391 0.044 95 95 9026
(1:9) 0.620 0.376 0.052 89 95 8450

Table A.2: Results for the Time-Aware Version of the Hybrid Model with Different Cycling
Ratios
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A.3 Window Next Iltem and Hybrid Models in 150 Epochs

The time-aware window next item and hybrid models do not necessarily converge in
100 epochs. We rerun them for 150 epochs to see their convergence behaviour. We see
that the models find the best epoch well before 150 epochs. More importantly, there is
little or no gain in performance for training after 100 epochs. Given the insignificant
difference in performance, we can conclude that models more or less converge within
100 epochs.

Model Recall@10 NDCG@10 P90 Time/Epoch (s) Best Epoch Wall Clock Time (s)
Time-Aware Window Next Item 0.630 0.381 0.053 131 110 14442
Time-Aware Hybrid 0.643 0.395 0.029 107 115 12265

Table A.3: Results for the Hybrid Objective with Different Cycling Ratios

A.4 Time Performance of Time-Aware TL Models

Learning Objective | All Action | Dense | Super-Dense | Target-Dense
Best Epoch 20 15 10 5
Wall-Clock Time (s) 2937 2608 2635 1747

Table A.4: Total Wall Clock Time for the Different Time-Aware TL Models

A.5 Next ltem Model Once Before the Window

The table below summarises the results of the next item learner trained once before the

window and evaluated on the window. The time-only splitting strategy is used.

Recall@10 NDCG@10 P90 Time/Epoch (s) Best Epoch Wall Clock Time (s)
0.512 0.289 0.036 23 30 703

Table A.5: Next Item Learner Trained Once



