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Abstract

Recommender systems are widely used in webshops because of their ability to provide users with personalized
recommendations. However, the cold-user problem (i.e., recommending items to new users) is an important
issue many webshops face. With the recent General Data Protection Regulation in FEurope, the use of
additional user information such as demographics is not possible without the user’s explicit consent. Several
techniques have been proposed to solve the cold-user problem. Many of these techniques utilize Active
Learning (AL) methods, which let cold users rate items to provide better recommendations for them. In
this research, we propose two novel approaches that combine reinforcement learning with AL to elicit the
users’ preferences and provide them with personalized recommendations. We compare reinforcement learning
approaches that are either AL-based or item-based, where the latter predicts users’ ratings of an item by
using their ratings of similar items. Differently than many of the existing approaches, this comparison is
made based on implicit user information. Using a large real-world dataset, we show that the item-based
strategy is more accurate than the AL-based strategy as well as several existing AL strategies.
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1. Introduction

As many companies have turned from their usual market places to the online market and at the same
time, customers are turning to online retailers for activities like shopping (Amazon, eBay) or watching movies
(Netflix, Hulu), recommender systems are becoming increasingly important. Moreover, as the variety of
available products increases in these webshops, customers face a choice overload [1]. As previous works have
explained, this occurs when a customer has to choose amongst many options, which sometimes can lead
to a decrease in choice satisfaction [2, 3]. However, providing personalized recommendations to new users
(also known as cold users: users on which the system has no available information) is difficult as there is

no information about these users. In addition, the recent General Data Protection Regulation in Europe!
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makes the use of additional demographical [4] or social [5] information difficult without explicit consent from
the user.

Furthermore, most researches are based on explicit information about the users, which usually includes
ratings about products that the users provide. On the other hand, implicit information (e.g., the website
navigation or the past purchase behaviour of the customer), is abundant and can be leveraged by companies
to address the cold-user problem [6, 7].

With the rise of deep learning and Reinforcement Learning (RL), new and more sophisticated algorithms
arise, which can be applied in several fields like robotics and computer gaming [8, 9], and can deal with
complex problems [10]. RL techniques have been used recently in several researches that aim to provide
personalized recommendations to the users [11, 12]; however, they have rarely been used to solve the cold-
user problem, apart from some exceptions like [13], which apply RL using explicit user information.

In the field of recommender systems, Active Learning (AL) proposes items to the cold users to rate in
order to provide them with recommendations [14]. RL can be combined with AL to improve and personalize
those recommendations. Moreover, as implicit information is more frequent in webshops, this research will
make use of implicit information about the users to extract their preferences using state-of-the-art techniques
from the field of RL.

Besides using implicit feedback data from the users, four recent AL strategies proposed by [15] are used
next to the strategies introduced by [16] as benchmarks. To address the cold-user problem, we use a Deep Q-
learning Network [8], which is one of the most popular RL methods that shows promising results, and is able
to effectively elicit the preferences of the cold users and provide them with personalized recommendations [17].

The main contributions of the paper are as follows. First, we explore two RL approaches to address
the cold-user item recommendation problem: one item-based and one AL-based. To our knowledge, the
combination of these approaches with implicit user data, which allows our approaches to comply with the
General Data Protection Regulation, has never been explored before. Second, the proposed approaches have
been validated on a large, publicly available real-world dataset from a popular store in the Netherlands.
The code of our implementation is written in Python and made publicly available at https://github.com/
SteliosGian/ReLeCUR.

The remainder of this paper is structured as follows. In Section 2, we discuss related work on recommender
systems and (RL approaches for solving) the cold-user problem. We follow by describing the proposed
methods in Section 3 and explain how these are evaluated in Section 4. Next, in Section 5, we provide and
discuss the results obtained. Last, we conclude by providing a summary of our work and suggesting future

research in Section 6.

2. Related Work

There are approaches in the literature related to RL techniques in recommender systems both for making

recommendations [11, 12] and for handling the cold-user problem [13]. There are several methods for provid-



ing recommendations to the users and amongst them are the collaborative filtering and content-based filtering
methods, although a combination of these two is used in most situations and this combination is included
in a category of recommendation systems called hybrid recommendation systems [18]. The content-based
filtering method finds similar items from those that the user has already bought based on item descriptions
and other characteristics. By using the item similarity, it is able to make recommendations to the user and
also to recommend cold items (i.e., items that have not been purchased yet by a user). On the other hand,
collaborative filtering searches for similar users to a targeted user and recommends items based on what
similar users have liked.

In what follows, we will mainly focus on the collaborative filtering method as it outperforms other methods
in most situations [19]. Several approaches in collaborative filtering exploit additional information about the
users to improve recommendations [20]. Of these methods, AL has shown to be able to deal with the cold-
start problem, because it obtains more (high-quality) data better representing the users’ preferences [20]. In
our approaches, we use implicit data to best represent the users’ preferences as well as a different architecture
for the Deep Q-learning Network compared to [13]. We will first discuss the collaborative filtering and matrix
factorization methods, which are at the core of employed recommender systems. Later, we focus more on

the cold-user problem, and AL and RL approaches for solving this problem.

2.1. Collaborative Filtering

Amazon.com, one of the largest webshops worldwide, relies heavily on recommendation systems to pro-
vide personalized recommendations to its numerous customers. Smith and Linden [21] indicate that in 1998,
Amazon started using an item-based collaborative filtering for providing recommendations to its customers.
Since then, this algorithm has been used by many different companies across the web. Item-based collabora-
tive filtering was an improvement over its predecessor, the user-based collaborative filtering algorithm which
was used in the mid-1990s [21]. The user-based algorithm finds users that have similar purchase or rating
patterns to the targeted user, however, there are scalability issues as it becomes computationally expensive
in large datasets. The item-based algorithm on the other hand, finds similar items to the item that needs
to be predicted based on the already purchased or rated items of the targeted user. This algorithm is faster
than its user-based counterpart, because there are usually more users than items in a webshop, and can
scale to many items and users [22]. Furthermore, Smith and Linden [21] note the importance of time in
the recommendations. As indicated, users get old and change habits over time and some items are bought
before others. For instance, a memory card for a camera should not be recommended before a user buys a
camera. Moreover, diversity in recommendations is also an important aspect [1, 21] as recommending items
previously unseen by the user can sometimes bring more benefits than recommending always similar items.

Although explicit feedback data such as ratings have been used extensively in the research, they are
hard to acquire compared to implicit feedback data. The user-item interaction matrix in explicit feedback
datasets is usually extremely sparse, leading to problems in providing recommendations. Implicit feedback

on the other hand, includes indirect information about the preferences of the users such as past purchases.



As Hu et al. [23] mention, implicit feedback does not indicate a negative opinion of the user about an item.
In explicit feedback (e.g., ratings), users can provide low ratings to an item to express their negative opinion;
however, this is not the case in implicit feedback as not buying an item does not necessarily mean that the
user does not like that item. It might be the case that the user does not know about the item or she has
no opinion about it. In addition, buying an item can also not mean a strong liking in that item as there is
a possibility for that item to have been purchased as a gift, or for the user to have been disappointed after
the purchase and returned the product.

As Hu et al. [23] also note, implicit feedback systems need to take into account other factors such as
the availability of items. Due to the lack of the sparsity problem in these systems, as implicit feedback
is available for all the users in the system, the user-item interaction matrix can become extremely large,
therefore making optimization techniques such as stochastic gradient descent difficult to use without more
computational power. For that reason, the alternating-least-squares technique is preferred over stochastic
gradient descent in these cases [24].

Apart from single methods for recommendation systems, hybrid methods also exist that combine two
or more methods together [25]. An extensive review of hybrid recommender systems has been made by
Burke [26]. Burke presents several methods to combine different models into a hybrid model, and amongst
the best ones are the Cascade and the Feature Augmentation methods. The Cascade method contains
two recommendation systems where one refines the output of the second, and the Feature Augmentation is
where the features that are created by one recommendation system are fed into the second recommendation
system which gives the final recommendations. An example that is given by [26] is when the classifier
of a content-based filtering model creates additional ratings for the users, therefore making the user-item
matrix less sparse. In general, hybrid models usually perform better than single ones as each model covers
the disadvantages of the other. A noticeable example of a hybrid system is the one which combines the
collaborative with the content-based filtering, where the content-based model is able to address the cold-item
problem that the collaborative model cannot, and the collaborative model can provide superior predictions
compared to the content-based.

A different method involves two-layer undirected graphical models which are called Restricted Boltzmann
Machines and was proposed by Salakhutdinov et al. [27]. Restricted Boltzmann Machines outperform mod-
els using Singular Value Decomposition. However, more advanced models that come from the field of deep
learning have emerged. Wang et al [19] proposed a hierarchical Bayesian model called Collaborative Deep
Learning (CDL). CDL is a model that tightly couples (i.e., allows two-way interaction) the deep represen-
tation learning for the content information and the collaborative filtering for the ratings matrix. Moreover,
CDL is a general framework that can incorporate other deep learning models such as Deep Boltzmann Ma-
chines, recurrent neural networks, and convolutional neural networks. CDL seems to outperform all the

other models considered, however, it lacks explainable results as it is based on deep learning methods [19].



2.2. Matriz Factorization

The idea of representing the users and items with latent factors has been initially proposed by Funk [28].
However, this technique became famous through the Netflix prize competition by Koren et al. [29] as it
succeeded in reaching the first place. Matriz Factorization models create latent factors that represent the
users and the items. One advantage of these kind of models is that they can incorporate extra information.
This can be more evident in the case of implicit data where there are many variables indicating the user
behaviour like the user’s past purchases or the user’s website movement behaviour. Furthermore, users that
are constantly rating items high or the presence of extremely popular items can hinder the analysis and
provide misleading results. For that reason, biases can be added in matrix factorization models to remedy
this problem. Moreover, temporal dynamics can be included into the matrix factorization models which
improves accuracy as they can capture the changes in the popularity of items (items lose their popularity
over time) or in the behaviour of users.

Amongst the different types of the matrix factorization method, there is also the Regularized Singular
Value Decomposition [30] that includes biases to the Singular Value Decomposition algorithm and uses the
kernel ridge regression for the post-processing of the results. According to Paterek [30], the results were 7.04%
better than of Netflix’s “Cinematch” algorithm. Different variations of the matrix factorization algorithm
have been proposed like Bayesian probabilistic matrix factorization that uses a Markov chain Monte Carlo

[31], non-negative matrix factorization [32] and others.

2.3. Cold-User Problem

The cold-user problem appears to be one of the most serious problems for webshops even today [33].
Providing the new users with personalized recommendations is significant as it increases the customer base
of a company and, consequently, its market share. In addition, new webshops need to maintain their customer
base since it is already small and losing customers will lead to a decrease in revenues and market share [34].
For that reason, several approaches have been proposed for addressing the cold-user problem.

An approach towards solving the cold-user problem has been proposed by [35]. This method, which
is called Functional Matriz Factorization (fMF), makes use of AL. In this case, users are presented with
some items when they enter the webshop in order to express their preferences. The fMF method tries to
combine the traditional matrix factorization algorithm with a decision tree, where each node of the decision
tree represents an interview question. Moreover, as the user progresses through the interview, the next
interview question takes into account the answer of the previous one. This is considered a personalized AL
approach according to [14]. This method performs well in the cold-user scenario whereas in the warm-user
(i.e., users that have interacted with the system) scenario it seems to perform worse than the traditional
matrix factorization algorithm.

Another interesting approach, which is based on implicit feedback data is presented by [16]. In [16], the

authors use traditional AL methods for recommender systems [14], but adjusting them for implicit feedback.



In addition, they suggest two new AL strategies called Gini and PopGini where the latter is a combination of
the Popularity and the Gini strategies. The PopGini strategy seems to outperform all the other AL strategies
except when the number of shown items £ is 10 where the random strategy is superior. In the scenario with
25, 50, and 100 shown items, the PopGini strategy is superior to the other AL strategies which are the
Random, Popularity, Gini, Entropy, and PopEnt (i.e., Popularity and Entropy) strategy. Further, four
additional AL strategies (i.e., Misclassification Error, PopError, Variance, and PopVariance) were proposed
by [15]. An important note is that these are all non-personalized AL strategies according to [14], which

means that the previous answers of the users are not taken into account.

2.4. Reinforcement Learning

RL is considered a part of the machine learning field like supervised and unsupervised learning. Although
RL is mainly used in the field of robotics [9] and games [36], it has also been applied to the field of recom-
mender systems [11, 12, 37, 38], but rarely in situations where the cold-user problem is present [13, 39]. RL
involves an agent who takes actions in an environment with the goal of maximizing a cumulative reward [40].

Several approaches have been made in the field of recommender systems both for providing recommenda-
tions to the warm users and to the cold users. An interesting approach that is focused on the field of online
learning platforms (Coursera, Udacity, etc.), is presented by [37]. In their research, the authors developed a
recommender system by using RL for online learning websites like Khan Academy and Coursera which need
to provide personalized recommendations to their users. The RL model uses Q-learning in which an optimal
policy 7, has to be found. However, in this approach, the problem of cold users is not addressed.

One of the main problems in using RL in the field of recommender systems, is the large action space that
exists. In general, the actions are what the agent can do (e.g., in a game environment, actions can be to
move right or left). However, in recommender systems, the actions are usually the items (i.e., which item to
recommend to the user). Due to the numerous available items that can be recommended, the action space
becomes too large. The authors of [41] propose a method to provide personalized recommendations through
the use of a biclustering technique that reduces the action and state space of the agent and improves the
quality of the recommendations. In this case, the state space is an n x n grid world with n? states where
n? is the number of biclusters which is defined arbitrarily (n for users and n for items) and each state is
a set of users and items that were derived from the biclustering technique. The action space is a set of
four actions (right, left, up, and down). The algorithms that were used were Q-learning [42], an off-policy
method, and SARSA [43], an on-policy method. Off-policy means that the agent learns the optimal policy by
exploring new policies and using previous experience, while on-policy means that the agent does not explore
new policies.

One method for addressing the cold-user problem with RL is presented by [13]. In this paper, an AL
approach is used to provide items to the cold users to rate in order to elicit their preferences and provide
better recommendations. For that, an interview is created, but the items that will be presented to the user

will be selected using RL. In this case, the Q-learning algorithm was used to create the interview, and more



specifically, Deep Q-learning Network [8], which uses a deep neural network to approximate the optimal
Q" function. As mentioned before, the main problem in the field of recommender systems with RL is the
large action space. To address this issue, the researchers use only the 100 most frequently rated movies as
possible recommendations to the cold users. Their neural network is a multilayer perceptron with two hidden
layers where the first layer contains 64 neurons while the second layer contains 32 neurons, and both have
a tanh activation function. Last, the output layer has 100 neurons and a ReLU activation function. The
recommender system was tested on the MovieLens dataset. This method is compared with other famous
methods like Tree [44], TreeU [44], fMF [35], and Q-Embedding, and it outperforms them by using 3 or 4
interview questions. As mentioned, most of the literature focuses on recommender systems using explicit
data, while no research, to the best of our knowledge, utilizes implicit data employing RL techniques to

address the cold-user problem.

3. Methodology

In this section, the dataset that is used for this research will be presented, the two distinct RL approaches,
as well as the four additional AL strategies proposed by [15], namely the Error, PopError, Variance, and
PopVar, which are added to the existing set of strategies that were tested in an implicit feedback dataset
provided by the authors of [16]. The two RL approaches are the item-based approach, where the actions of
the agent are the items, and the AL-based approach, where the actions of the agent are the AL strategies.
To enhance the reader’s understanding, we provide a high-level overview (Fig. 1) of the Deep Q-Learning

and matrix factorization models’ architectures and interaction.

8.1. Dataset

The dataset that will be used for this research is an implicit feedback dataset from a Dutch department
store named De Bijenkorf?. De Bijenkorf has a large webshop that attracts over 100,000 visitors per day
and has over 200,000 products. The dataset contains three variables, which are the user id, the item id, and
an interaction variable that shows whether there was an interaction between a user and an item. To create
this variable, if a user has purchased an item, the interaction value for that user and item (r,;) is 1 whereas
if the user has returned that item, the interaction value is 0. The same dataset is used for a similar research
conducted by [16] and was taken from the personal GitHub page of one of the authors®.

The dataset contains interactions that have been done between the 14th of July 2015 and the 13th of July
2016. It contains 563,495 unique customers and 242,020 unique products. In total, the number of unique
interactions that are available in the dataset are 2,563,878. Out of all the interactions, 2,159,538 of them are

positive (i.e., have an interaction value of 1), and 404,340 are negative (i.e., have an interaction value of 0).

’https://www.debijenkorf.nl/
Shttps://github.com/Tomas92/addressing_the_cold_user_problem _for_model-based_recommender_systems
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Figure 1: High-level overview of the models’ architectures and interaction. Note that the selection process (‘Selects’) is an

involved process and depends, among others, on the RL approach being item-based or AL-based.

On average, a customer of the webshop has interacted with 4.55 items and every item has been interacted

with by 10.59 customers.

3.2. Active Learning Strategies

AL, in the case of the cold-user problem in recommender systems, helps find the best items to give to
the user to rate in order to minimize an overall loss function. There are several strategies that select specific
items from the item pool to be rated by the users to elicit their preferences and some of them are provided
by [14] while two new strategies are provided by [16].

These strategies can be split between personalized and non-personalized. When using a personalized AL
strategy, the first item that a cold user rates influences the selection of the second item that the system will
provide to the user to rate, whereas in a non-personalized strategy, this is not the case. In addition, each
strategy can be either single-heuristic or combined-heuristic. Single-heuristic strategies apply one rule to
select the best set of items to be given to the user to rate while combined-heuristic combine two or more
single-heuristic strategies.

Next, the non-personalized single-heuristic strategies can be split between three types: the uncertainty

reduction, the error reduction, and the attention-based.



Strategies that are of the uncertainty-reduction type, aim at finding and providing items to the cold user
that have very diverse ratings, meaning not popular or very unpopular items. The ratings of these items by
the cold user can provide useful information about the user’s preferences. Furthermore, the error-reduction
strategies try to increase the predictive accuracy of the model by providing items to the cold user that will
reduce the error (e.g., Root Mean Squared Error). Finally, attention-based strategies select items that have
high attention from the users. One such strategy is the popularity strategy which selects the most popular
items to be given to the cold users to rate. In the following sections, these AL strategies will be presented

and explained.

3.2.1. Popularity Strategy

The first strategy that will be used is the Popularity strategy. The popularity strategy is considered
an attention-based strategy that provides to the user a number of the most popular items to rate and the
number of given items is defined by the system. This means that items are ranked based on their popularity
in the webshop (i.e., how frequently they have been purchased or rated). This strategy can be considered a
simple strategy, compared to other more advanced strategies that will be presented in the following sections.
This strategy is important, as it can show items that the users are most interested in, because these items

have been purchased or rated many times compared to other items.

3.2.2. Entropy Strategy

The Entropy strategy is considered as a non-personalized single-heuristic strategy which belongs to the
uncertainty-reduction group of strategies.

The entropy strategy checks an item and measures how scattered its ratings are. In the case of De
Bijenkorf, the ratings are considered binary (purchased or returned) and for that reason, the Shannon’s

entropy will be used:

Entropy(i) = — Y _ p(jli)logap(ji). (1)

j€0,1

In this equation, p(j|i) is the relative probability that a user has purchased the item i (j = 1) or has returned
it (j = 0). A high entropy means that the ratings (or the interactions) for this item are dispersed.

3.2.8. PopEnt Strategy

Next, a combined-heuristic strategy is the PopEnt Strategy that combines the popularity score with the
entropy strategy. However, due to the fact that the distribution of the two strategies differ, the logarithm
with base 10 is taken for the popularity score. That is because the distribution of the popular items is
exponential while in the case of entropy, it resembles more the normal distribution. If the logarithm was not
taken, then the popularity score would have higher weight than the entropy score. To acquire the PopEnt
score for each item, a weighted sum of the two methods was taken, where the weights for each strategy were

configured from a range of possible weights. The PopEnt strategy is given by the following equation:

PopEnt(i) = wy - logPopularity(i) + wa - Entropy(i), (2)



where w; is the weight of the Popularity strategy and ws is the weight of the Entropy strategy.

3.2.4. Ghini Strategy
The Gini as well as the PopGini strategy was introduced by [16] as an additional AL method that
showed promising results. The Gini impurity measure tries to split the items and provide the ones that have
diverse ratings, which supposedly will give better information about the users’ preferences. Like the Entropy
strategy, Gini is considered a non-personalized single-heuristic strategy of the uncertainty-reduction group
of strategies. The Gini measure is given by the following equation:
Gini(i) =1- Y (p(jli)*. (3)
j€0,1
In (3), the p(j|i) is the relative frequency of a positive or a negative interaction for the item ¢ where j = 1
refers to a positive interaction (i.e., the user has bought the item i) and j = 0 refers to a negative interaction

(i.e., the user has returned the item 7).

3.2.5. PopGini Strategy

The PopGini strategy is a weighted sum of the Popularity and the Gini strategy with the same weights
as the PopEnt strategy. It is considered a non-personalized combined-heuristic ranking strategy with a
combination of attention-based (Popularity) and uncertainty-reduction based (Gini) strategies. The weighted
sum is calculated from the logarithm of the scores of the Popularity strategy and the scores of the Gini
strategy as follows:

PopGini(i) = wy - logPopularity(i) + we - Gini(i). (4)

3.2.6. Error Strategy
The Error strategy is a static non-personalized single-heuristic strategy used for the item ranking that

aims at finding items that reduce the misclassification error. The Error strategy for an item ¢ is given by:
Error(i) = 1 — max(p(ji)), (5)

where max(p(j|¢)) is the maximum relative frequency of a positive (j = 1) or a negative (j = 0) interaction

for an item 4.

3.2.7. PopError Strategy

The PopError strategy is another strategy for addressing the cold-user problem, which is a combination
of the Popularity and the Error strategies that tries to exploit the advantages of both the Popularity and the
Error strategies. For this reason, a weighted sum of both strategies is being considered with weights similar

to the other combined-heuristic strategies.

PopError(i) = w; - logPopularity(i) + wy - Error(i). (6)
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3.2.8. Variance Strategy

Next, the Variance strategy aims at finding items with the largest variance in their ratings (interactions).
Items with high score on variance are considered uncertain, as the system does not have clear ratings for
those items. The variance strategy is also considered a non-personalized single-heuristic strategy as it utilizes
only one method (Variance) for the ranking of the items. The equation for the Variance strategy is given by:

1
Variance(i) = m Z (rui — 7“1‘)2, (7)
4 uelU;

where |U;| is the number of users v who have interacted with the item 4, r,; is the rating (either 1 or 0) for
the item ¢. Finally, r; is the mean rating for the item ¢, taking all the users who have interacted with the

item i either positively or negatively.

3.2.9. PopVar Strategy
The PopVar strategy is a combination of the Popularity and the Variance strategies, thus making this
a non-personalized combined-heuristic strategy. Similarly to the other combined-heuristic strategies, the

weighted sum of the Popularity and the Variance strategies is being taken. The PopVar strategy is given by:
PopVar(i) = wy - logPopularity(i) + we - Variance(i). (8)

3.3. Deep Reinforcement Learning

RL is considered a sub-field of machine learning, like supervised and unsupervised learning. However, as
opposed to these two classical areas of machine learning that aim at predicting a dependent variable in the
case of supervised learning, or finding some underlying patterns in the case of unsupervised learning, RL

uses methods of “trial and error” to achieve its goal.

3.3.1. Markov Decision Process

RL involves an agent that interacts with an environment by taking certain actions. With this interaction,
the agent gets a reward, which is a numerical value, and the ultimate goal of the agent is to maximize its
cumulative reward. In this section, the RL method will be explained and the notation used is taken from [40].

To start, an RL problem can be mathematically formulated as a Markov Decision Process (MDP) which

is defined by (S, A, R, P, ) where:
e S: A finite set of possible states,

e A: A finite set of possible actions,

R: The distribution of the reward given a state-action pair,

P: The state transition probability matrix,

e ~: Discount factor v € [0, 1].
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The state transition probability matrix is defined as:
P:s’ = ]P)[St+1 = Sl|St =S, At = a], (9)

which means that the transition probability matrix from a state s to a state s’ depends on the taken action.
Here, S; and Ay, as well as R;y; that will be introduced later, are random variables at time ¢ and can take

values s, a, and r, respectively. Next, the reward function is defined as:
R? = E[Rt+1|St = S,At = a}. (10)

The goal in a MDP is to find the best path that, through the decision-making process, maximizes the
sum of the rewards (R;y; is used instead of R; to denote that the reward comes after an action is taken,
although R; is also found in the literature). To find the best path, there is a stochastic policy « that is a

distribution over actions given states, which is defined as:
m(als) =P[4; = alS; = 3]. (11)

Some essential terms are the state-value function and the action-value function which will be explained
next. The state-value function v, (s) when following a specific policy 7 and being in a state s, shows what
is the total reward from that state onward. In other words, if an agent begins from a particular state s,
the state-value function shows what is the total reward from that state until the MDP is terminated. The
state-value function is defined as:

v () = Ex[Gy|S: = 3], (12)

[e.e]
where G, is the cumulative reward Gy = > Y"Ryyxt1.
k=0
Similar to the state-value function, the action-value function ¢, (s, a) shows the quality of a particular

action a from a particular state s while following a policy 7 and is defined as:
Gr(s,a) = Ex[Gy|S; = 5, A4 = al, (13)

which is the expected return G, of taking an action a from a state s while following a policy .
Next, both the state-value and the action-value functions can be split into the immediate reward from

the initial state and the discounted value of the next state. This is the Bellman Expectation equation for
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the state-value and the action-value functions:
Ur(8) = Ex[G¢|St = 9]
=E:[Ri41+vGig1| S, = s
=Y w(als) Y PLIR: +vER[Grir | Ser = )]

acA s'eS
=D mlals) Y PRI+~ va(s)), (14)
acA s'eS

(15)
G (s,a) = E;[Gi|S: = s, Ay = a]

=E:[Rit1 +7vGit1| S = s, 4, = d

=Y PUIRI+7 ) w(s,d)aa(s ). (16)

s'es a’€A
To solve the Markov Decision Process, the optimal state-value and action-value functions are needed
to be found. In details, the optimal state-value function v,.(s) is the maximum state-value function over
all policies m and the optimal action-value function ¢.(s,a) is the maximum action-value function over all

policies m. These can be expressed as:

vi(8) = mﬁxxvﬂ(s), (17)
g«(s,a) = mgxqﬂ(s,a). (18)

More specifically, v, (s) shows the maximum reward an agent can receive from a state s, and g, (s, a) shows
the maximum reward an agent can receive after taking an action a, starting from a state s. In general, the
action-value appears to be the most important, as knowing what is the best action to take from a particular
state, can solve the MDP problem and the agent can behave optimally.

Finding the optimal policy 7, in a RL problem seems to be a crucial part. In order for a policy 7 to
be optimal, it has to be better than every other policy, thus, the value-function of that policy needs to be
better than or equal to the value-function of every other policy in every possible state. We denote a policy

to be better than another policy as follows:
> if ve(s) > var(s),Vs. (19)
To find the optimal policy 7, g«(s,a) needs to be maximized:

1, if a = argmax q.(s, a);
me(als) = a€A (20)
0, otherwise.
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Finally, to find the optimal values, the Bellman Optimality equation is used:

vi(s) = max q«(s,a)
= max E; [Gt]| St =s, A =d]
= max Er, [Rir1 +vGiy1| St = s, A = d]
= max E[Ri+1 + 7 v« (St41) | St = s, A = d]

= max Z PLIRY + yu. ()], (21)
s’es

q«(s,a) = E[Ry1 + 'yrr}lz}xq*(StH,a’) |S; =s,A; = d]
= D PLIRS +ymaxq.(s', )] (22)
s'esS

However, this is difficult to be solved in practice as these equations are non-linear due to their recursivity,
and there is no closed-form solution. Many methods have been proposed to solve this issue and amongst
them are the value iteration, policy iteration, Q-learning [42], and SARSA [43] methods. In the following
section, the Q-learning method will be explained, which combined with deep learning, is one of the most
popular and recent methods in the field of RL. For that reason, this will be the method that will be used to

address the cold-user problem.

3.3.2. Q-learning

Q-learning [42], is a way to solve the issue of non-linearity of the Bellman Optimality equation and
consequently, find the optimal policy .. So, to find m,, the different policies are needed to be evaluated.
Moreover, by evaluating the target policy 7(a|s), the computation of v, (s) or ¢, (s, a) is possible. Q-learning
is considered an off-policy learning method in which the agent tries to learn the target policy m(als) by
following a behavior policy p(als). (On-policy learning on the other hand, tries to evaluate the target policy
7 by sampling experience from the same target policy.) Off-policy methods can find the optimal policy by
following an exploratory strategy where random actions from a set of actions are chosen, and by taking
optimal actions based on previous experience (i.e., from previously followed policies). This is known as the
explore/exploit dilemma where the agent needs to choose between following an exploration or an exploitation
policy at each step. Moreover, the target policy will eventually become the optimal policy 7.

In Q-learning, the goal is to learn the action values Q(s,a). This is done by choosing an action while the
agent is in a state, using the behavior policy A; ~ p(alS;). Next, an alternative action is considered which
was not taken A’ ~ m(a|S;). Lastly, the Q(S, A;) is updated by taking into consideration the value of the

alternative action and having a learning rate a:

Q(Si, Ap) + (1 — a)Q(Sp, Ar) + a(Regr + ymax Q(S+1, a)). (23)
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As mentioned, Q-learning follows either an exploration strategy or an exploitation strategy for each
action to find the optimal policy. Moreover, the target policy is a greedy policy with respect to Q(s, a) and

is learned by following an exploration policy:
7(S;) = argmax Q(S;, a’). (24)

Furthermore, the behavior policy is e-greedy with respect to Q(s, a), which means that it needs to choose
between following an exploration strategy or a greedy strategy at each step. However, in order for large
problems to be solved using RL, there needs to be some scaling methods as many problems include a large
state space. For instance, some examples of these problems are the Backgammon game which has 1020
states and the Computer Go game that has 10170 states. As large Markov Decision Process problems involve
a large state space, these are usually difficult to be stored in memory and to compute the values of the
states. A common solution to this problem is the use of a parametric function approximator that tries to
approximate either the state-value or the action-value function where w are the weights. By using a function

approximator, it is possible to generalize also from observed to unobserved states.

(s, W) = vr(8), (25)
4(s,a,w) = qr(s,a). (26)

Common function approximators are the Neural Networks and especially Deep Neural Networks. In the
case of Q-learning, the use of a deep neural network as a function approximator is called a Deep Q-learning
Network (DQN) [8]. DQN uses the method of experience replay to store the transitions and sample random
transitions from the stored ones. By using these transitions, the weights are updated by using stochastic
gradient descent that will help approximate the action-value or the state-value function.

In DQN, the actions are selected based on a e-greedy policy. In addition, the transitions (s¢, a¢, 7141, S¢+1)
are stored in the replay memory D to be used later. Next, some of the transitions are sampled (s,a,r,s’)
using a minibatch and the Q-learning targets are computed with respect to the fixed parameters w—. These
fixed parameters w™ are the weights of the neural network that are kept fixed for a specific number of steps
C. One main problem that the model encounters, is that it can become unstable if the target values (the
fixed parameters) change continuously as the model becomes better. This is solved by keeping the target
values fixed for some updates (w™) and then, the target values can be updated (w). Finally, the loss function
is being minimized which is the squared difference between the prediction of the Q-network and the target
Q-network.

Li(w:) = By | (i1 +ymaxQ(s,a'sw)) — Q(s, a;wy))”| (27)

The above equation shows the loss function, where w; are the fixed weights for C' iterations, and w; are
the weights at iteration 1.
The reason experience replay is used in DQN, is because it helps reduce the correlation between the paths.

For instance, if the last available transitions were taken, then these transitions would be highly correlated
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as the agent might have followed a specific path. This method contributes to the stabilization of the neural
network approximator.

In the case of the recommender system, there are two strategies that can be followed to solve the cold-
user problem. One strategy is to consider the actions in the DQN as the items that will be suggested to
the user. In this strategy, the model will try to find the best items to be rated by the users, which will
reduce the Root Mean Squared Error (RMSE). The second strategy involves the AL strategies [14, 16]
that can be used as actions instead of the items. These AL strategies like the PopEnt or the Entropy
strategy, try to find the best items to be given to the cold users in order to rate them, therefore eliciting
their preferences for subsequent recommendations. In addition, an improvement over Experience Replay
is the Prioritized Experience Replay [45], which can be utilized to increase the performance of the agent
and improve the stability of the model. According to [45], the idea behind Prioritized Experience Replay is
to sample observations that might be more important than other observations but rarely occur. Sampling
observations in a uniformly random manner from those transitions, may omit some observations that are
useful in the training of the model (the ones with the largest error). To include the Prioritized Experience

Replay to the DQN model, priorities p are given to each transition, which are defined as:
p=10+e, (28)

where 0 = r; 41 +ymax Q(s',a’; w; ) — Q(s,a; w;) is the loss function represented in (27). The small positive
a/

value e is added to avoid cases where the error is 0. This is done because, if e was not added, then the

priority for this transition would be 0, even though this transition could be useful for the model. Next, to

sample the transitions, the priorities p are converted into probability values as shown in (29).

Pli) = L

=S (29)
k

The above equation shows the probability of choosing a specific transition from the current set of transitions.
However, to avoid having some priority values too high and others too low, the a value is being added, which
ranges from 0 to 1. An a value of 1, indicates that full priority sampling is being done, and an a value of 0,
means that the normal uniform random sampling takes place.

With this process, the transitions are sampled based on the priority sampling technique, however, since
the transitions are now sampled non-uniformly, this creates a bias in the neural network towards transitions
that have high priority. To deal with this issue, the weights and biases of the neural network are being
updated and scaled down to avoid overfitting. Overfitting can occur, because the neural network might learn
the priority values, as the distribution of the transitions is changed in favour of the prioritized transitions.

For this reason, a weight is being added to address this issue. This weight is given by:

weigit, = (& Pt))b (30)

where weight; is the importance sampling weight, N is the number of transitions that are taken for the

training procedure, and P(i) is the sampling probability. Because the bias correction is more important
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ALGORITHM 1: Deep Q-Learning Algorithm

Initialize replay memory D with capacity N

Initialize Q(s,a) randomly
for episode € episodes do

while s is not terminal do
With probability € choose a random action a € A,

otherwise choose a = max, Q(s,a;w)

Take action a and observe r, s’

Save the transition (s,a,r,s’) in D

Sample a minibatch of transitions (sj;, a;,7;, s;) with Prioritized Experience Replay from D

for each transition in minibatch do

T, for terminal s;
Set y;

rj + v maxQ(sj, aj;w™), for non — terminal s
Apply gradient dechent step on the loss
(yj — Q(s5, a5; w))

’
Sj<—3j

end

Every step, reduce the € by a constant value e-decay (e <— € — e-decay)

Every C steps, the fixed network is updated w™ + w

end

end

later in the training procedure, a value b is added, which starts from 0 in the early stages of training and
arrives to 1. The weight; value adjusts the weights of the neural network to avoid overfitting because of the
changed transition distribution, which is the result of the prioritized experience replay technique. This is
done by multiplying the importance sampling weight by the weights (w;) of the neural network.
In Algorithm 1, the DQN pseudo-code is being presented. At first, the capacity of the replay memory
N is being defined and Q(s, a) values are assigned randomly. For a pre-defined number of episodes, and
while the agent has not reached the terminal state, a random action «a is chosen with pre-defined probability
€, otherwise, an action is chosen based on past experience. The transitions are saved, and a minibatch of
transitions is being taken with prioritized experience replay from the batch of transitions, to train the neural
/ /.

network. Next, y; is set to either r;, if the agent has reached the terminal state, or r; +ymax Q(s’, a
a

70 jawi)v

if the state is non-terminal, and the gradient step is applied on the loss. After pre-defined C steps, the target

network is updated.

3.4. Model Creation

At first, the matrix factorization model needs to be created as the recommendations that will be made

will utilize this method. The goal of the method is to minimize the RMSE, therefore providing personalized
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recommendations to the users. The number of items that will be shown to the users can vary, to assess the
model in different situations.

To provide accurate recommendations, after the preferences of the users are elicited, the matrix fac-
torization model needs to be tuned appropriately. The matrix factorization method splits the user-item
interaction matrix into two matrices, one including the users and the latent features that are created, and
the other including the items and the latent features. However, the number of latent features needs to be
pre-defined. In addition, the learning rate of the stochastic gradient descent has to be defined, as well as the
regularization term of the parameters in the matrix factorization model. These hyperparameters were found
using the k-fold cross-validation method with & = 10. In the k-fold cross-validation method, the training set
is split into k parts, where at each iteration, k — 1 parts are used as the training set and the remaining part
is used as the test set. This method is commonly used in hyperparameter tuning to avoid overfitting where
overfitting means that the model is not able to generalize in unseen data. In addition, the weights of the
combined-heuristic AL strategies need to be defined using a range of possible values from 0 to 1.

Next, the number of cold users needs to be defined. This number was set to 25% of the total number
of users which were randomly selected. Similar works have also randomly selected the number of cold users
as there is not a clear rule for that selection [46]. For these users, the true interactions were hidden from
the system and a number of items were shown to them based on the two RL methods that were created.
If a user has not interacted with any of the shown items, then that user is excluded from the model as no
recommendations can be made. Warm users as well as cold users [47] that interacted with at least one of the
shown items were included in the training set, where the matrix factorization model will be trained upon. In
the test set, where the model performance will be tested, the cold users were included that have interacted
with at least one of the items presented to them. To sum up, the training set included all the warm users
and the cold users with the shown items that they have interacted with while the test set included the cold
users with their true items but excluding the ones that have already been shown to them.

The DQN model required an environment in order for the agent to operate and find the best items to
be presented to the users. However, due to the two approaches that would be implemented, which will be
explained in the following sections, two different environments were required, one for each approach. In these
environments, the RL agent would select the best items and based on each situation’s RMSE value, a reward
would be given, which is the inverted RMSE value. The DQN model, in order to function optimally in
this environment, has several hyperparameters that need to be set before the agent could start the training
procedure. These hyperparameters, as were discussed in Section 3.3.2, are the « value, which is the discount
factor of future rewards, the learning rate of the Adam optimizer « [48], the € value for the e-greedy strategy
(i.e., the exploration value), as well as the percentage by which the e value will decrease (e- decay). In
addition, as the target network is not updated immediately, but after a specific number of steps C, this
number of steps C' needs to be optimized. Finally, for the training of the agent after it had gathered enough

transitions, the number of those transitions (i.e., the Batch Size) needs to be determined as well as the total
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number of transitions (s, a,r,s’) to be saved (i.e., the Buffer Size), from where the agent would select some

of them for training. Finally, the neural network needs to be created as well as its architecture.

3.4.1. Item-based RL Approach

The first RL approach that utilized the Deep Q-learning technique to find the best possible actions for
each state, is a model where the actions are defined as the items of the system. This first approach entails
a serious problem regarding the action space, as it is large, making the algorithm difficult to converge to
the optimal action for each state. A state is defined as the set of items that are presented to the cold user
so far. The agent starts with an empty state and starts to fill it with possible items to be shown to the
users. It then calculates the RMSE, which is used to define the reward system. To counter the main issue
of this approach, a specific number of items needs to be defined that will be considered as actions, in order
to reduce both the action space and the state space, and allow the algorithm to converge. The size of the
state space is especially important, as training of the DQN model has a time complexity of O(n?), with n
the number of states [49]. The items can be taken from the Popularity strategy to consider a certain number
of the most popular items as the actions and thus limit the action space and state space. A representation

of the item-based RL approach can be seen in Fig. 2.

Action Gis
State i — i

13

®

o ¢

Figure 2: RL with Items as Actions.

3.4.2. AL-based RL Approach

The second RL approach that also makes use of the Deep Q-learning technique, defines the actions as
the AL strategies. More specifically, 9 AL strategies, namely the Gini, PopGini, Entropy, PopEnt, Error,
PopError, Variance, PopVar, and Popularity strategy were set as the 9 possible actions that the agent can
take to move through the state space. Again, a state is defined like in the previous RL model, which is the
items that are presented to the cold user so far. As before, one calculates the RMSE. However, the items
in this approach are ranked based on each AL strategy, and then the agent selects one of the strategies,
from where the first item in ranking is taken. In case where the agent selects a specific strategy more than
once during an episode, the next item in ranking is taken from this strategy to avoid having the same item
in a state. This approach shrinks the action space, thus dealing with the issue of the large action space

of the previous approach. With this approach, the action space is greatly reduced to 9 possible actions, in
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comparison to the previous approach. A representation of the AL-based RL approach can be seen in Fig. 3.
Action

AL3
State ™ _——

AL, AL

Figure 3: RL with AL Strategies as Actions.

4. Evaluation

As indicated, most of the literature is based on recommender systems using explicit feedback to under-
stand the preferences of the users and provide them with personalized recommendations. In this research,
the evaluation of the recommender system will be based on implicit feedback from the users. In this section,
the evaluation metric used will be defined, as well as the model configuration and the parameters used to

train the matrix factorization and RL models.

4.1. Evaluation Metric

In most approaches that are targeting recommender systems, the metric that is used to evaluate the
performance of those systems is usually the RMSE. The RMSE metric can determine the quality of the
recommendations, which shows if the predictions made for those users were correct. If the system has
correctly predicted the interactions of the users, then the RMSE will be zero. The RMSE equation is given
by:

i Qg — duz 2
RMSE = \/E(WGT'(T' ) , (31)

where a,; is the true interaction of a user u for an item ¢ and d,,; is the predicted interaction. The letter T
stands for the test set, meaning the number of observations that are in the test set, with which the model
has not been trained.

The RMSE metric is used for the matrix factorization model, but is also used for the RL model that will
be created with some modifications. As already mentioned in the previous section, RL aims at maximizing
its cumulative reward, which is defined by the system. For this case, the reward that the RL agent will try

to maximize will be defined as:

1

Reward = m s

(32)

where the RMSE is calculated from the matrix factorization model.
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Finally, the loss function that the DQN is using is the Huber Loss, which combines the Mean Squared
Error with the Mean Absolute Error. More specifically, it uses the Mean Squared Error for values less than

or equal to 1, and the Mean Absolute Error for values greater than 1. The Huber Loss function is given by:

1a? for |a| < 1;

Huber(a) = (33)

la] — &, otherwise,
where a is the difference between the observed value and the predicted value. The Huber Loss function has

been used in the research that explained the DQN method [50].

4.2. Model Configuration

The number of items that were shown to the users were selected to cover a large range of shown items
from 10 to 100 items. For this reason, the model was tested in situations with 10, 25, 50, and 100 shown
items. In addition, for the item-based RL approach, the number of items that would be considered as actions
were defined as the 200 most popular items. This step was taken to reduce the number of actions and allow
the algorithm to converge. After defining the number of shown items and the actions of the item-based RL
approach, the architecture of the neural network had to be defined. The Deep Q-learning Network consisted
of a feedforward neural network with two hidden layers, consisting of 64 and 32 neurons respectively with a
tanh activation function and the Huber loss function. These values were defined according to the research
of [13]. The output layer consisted of 200 neurons in the case of the item-based RL approach and 9 in the
case of the ALL-based RL approach. The output layers were set according to the number of actions of each
approach. For instance, since the item-based RL approach has 200 possible actions, the output layer has

200 neurons whereas the Al-based RL approach has 9 neurons as the number of possible actions is 9.

4.3. Model Parameters

The parameters to be used in both the matrix factorization and the Deep Q-learning models, are crucial
to models’ performance. Different parameters needed to be tuned for each model to achieve optimal per-
formance. The parameters in the matrix factorization model were set to reduce the RMSE when providing
recommendations to the cold users. In addition, the parameters of the Deep Q-learning models for both
approaches, were set to maximize the reward for each taken action. It is also important to note that, all the
models were run on an Asus laptop, with an Intel Core i7-6700HQ CPU at 2.60GHz, an NVIDIA GEFORCE
1060 GPU with 6GB of VRAM, and 8GB of RAM and using the Python programming language.

4.8.1. Matriz Factorization Model Parameters

The parameters of the matrix factorization model, namely the number of latent features, the learning rate
of the stochastic gradient descent with the Adam optimizer, the number of iterations, and the regularization
parameter, were tuned using the 10-fold cross-validation method that was previously mentioned with a

sample of 200,000 random observations to speed up this process. More specifically, the number of the latent
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features was set to 10, meaning that 10 latent features were able to explain the user-item interaction matrix.
Moreover, the learning rate that will be used with the stochastic gradient descent optimization method was
set to 0.001 and the regularization parameter was set to 0.01. Finally, the number of iterations was set to

100. These hyperparameters can be viewed in Table 1.

Table 1: Matrix Factorization Hyperparameters.

Hyperparameter Range Value
Latent features [10, 50, 100, 150, 200, 300] 10
Learning rate « [0.001, 0.003, 0.005] 0.001
Regularization Parameter [0.01, 0.02, 0.05] 0.01
Iterations [50, 100, 150] 100

4.8.2. Combined-Heuristic Weights

For the creation of the combined-heuristic AL strategies, namely the PopEnt, PopGini, PopError, and
the PopVar strategies, the weights of each of the strategies need to be configured. These weights were
configured using a range of possible values ranging from 0 to 1 with a step of 0.1 for each of the strategies,
and the values that resulted in the lowest possible RMSE were chosen. Similarly to the research conducted
by [16], scenarios with 10 and 100 shown items were considered, and the mean RMSE was taken to conclude
to a final value for the weights. The final values that were assigned for the combined-heuristic AL strategies
were 0.9 for the Popularity strategy component and 1 for the second strategy (i.e., Entropy, Gini, Error, and

Variance).

4.8.8. Deep Q-learning Model Parameters

The hyperparameters of the Deep Q-learning model were set, based on the performance of various hyper-
parameter combinations. Several different values were tried and evaluated for the learning rate, the ~ value,
and the e value to determine the optimal values that provided a stable model with a small RMSE. This
RMSE value is the mean RMSE value over the total number of episodes. At the beginning of the training
procedure, the agent only explored, selecting random actions and having a reward as feedback. This means
that initially, the € value is 1. After 50 steps, where the agent only explores the environment, there is a
decay value on the exploration rate that decreases the e value, therefore allowing the agent to be trained on
previous observations. This is derived by the batch size, meaning the number of samples that will be taken
from the transition matrix in order for the agent to be trained. This value was set to 32, meaning that
when the agent used previous experience instead of exploration, it used 32 transitions using the Prioritized
Experience Replay technique explained in Section 3.3.2. The buffer size, which is the total number of saved
transitions, was set to 100, meaning that from those 100 saved transitions, only 32 will be sampled for the

training procedure. Next, the discount factor v was set to 0.99 and the learning rate o to 0.0004. The decay
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value of the e (e-decay) was set, based on the final exploration rate of the agent. As the final exploration
rate € was set to 0.01, meaning that after a specific number of episodes, which was set to 2,000, the € will not
decay. An important thing to note here, is that in this case, an episode is defined when a state includes the
complete number of shown items for each scenario. Based on these values, the decay of the € was determined
to be 0.006 for the agent to be allowed to explore different actions, and finally, the number of steps C after
which the target network would be updated was set to 100. Table 2 summarizes the hyperparameters for

the DQN model.

Table 2: DQN Hyperparameters.

Hyperparameter Range Value
[0.95, 0.99] 0.99
o (0.001, 0.0001, 0.0004]  0.0004
e-decay - 0.00046
C [50, 100] 100
Buffer Size [50, 100] 100
Batch Size [32, 64] 32
Steps until training - 50
Final € - 0.01

5. Results

In this section, the results of our research will be compared to the results of the research made by [16]
and how the AL strategies they utilized perform in comparison to the different RL approaches as well as the
additional AL strategies, namely the Error, PopError, Variance, and PopVar.

Table 3 shows the results for each number of shown items for the RL approaches based on 2,000 episodes,
the additional AL strategies, as well as the results of the AL ranking strategies taken from [16]. The best
RMSE for each shown items scenario is shown in bold.

When 10 items are shown to the user, it appears that the Random strategy still prevails in terms of RMSE
compared to the other AL strategies and the RL approaches. The Random strategy achieves an RMSE of
0.378 which is much lower than that of the other strategies. However, as this strategy proposes random
items to the users, it is difficult to say if it will still manage to achieve the same result if it is replicated
several times. The Variance strategy manages to achieve the second best result with an RMSE of 0.426 in
that case, surpassing the PopGini strategy and followed by the item-based RL approach.

Next, for the 25 and the 50 shown items scenario, the item-based RL approach seems to be the best-
performing strategy out of all the AL strategies and the AL-based RL approach. More specifically, in the
25 shown items scenario, the item-based RL approach, having an RMSE of 0.428, surpasses the PopGini
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Table 3: Results of the RL approaches and AL strategies.

Strategies Shown Items

10 25 50 100 Mean
1. Item-based RL Approach 0.431 0.428 0.421 0.442 0.430
2. AL-based RL Approach 0.467 0.459 0.454 0.453 0.458
3. Random strategy 0.378 0.453 0.448 0.466  0.436
4. Popularity strategy 0.448 0.438 0430 0.422 0.435
5. Gini strategy 0.499  0.490 0.541 0.500 0.501
6. Entropy strategy 0.500 0.488 0.510 0.501  0.500
7. Error strategy 0.536  0.513  0.507 0.475  0.508
8. Variance strategy 0.426 0.449 0.466 0.482 0.456
9. PopGini strategy 0.445 0433 0.427 0.417 0.431
10. PopEnt strategy 0.447 0.442 0428 0.422 0435
11. PopError strategy 0.444 0437 0428 0.419 0.432
12. PopVar strategy 0.444  0.438 0.429 0.420 0.433

Table 4: Comparison of the results in Table 3. One-tailed p-values for the two-sample Student-t test on the mean RMSE values
of two strategies (Ho : tirow = feols H1 : prrow < Heol)-

Strategies 1. 2. 3. 4. 5. 6. 7. 8. 9. 10. 11. 12.

1. Item-based RL Approach - 0.001*** 0.393 0.296 0.000***  0.000*** 0.001*** 0.048** 0.500 0.291 0.418 0.377
2. AL-based RL Approach 0.999 - 0.843  0.995 0.003***  0.000%** 0.004***  0.577  0.997 0.994 0.997 0.997
3. Random strategy 0.607 0.157 - 0.533  0.010**  0.010**  0.011** 0.216  0.605 0.528 0.579 0.565
4. Popularity strategy 0.704  0.005*%**  (0.467 - 0.001*** 0.000***  0.001***  0.079* 0.681 0.488 0.621 0.587
5. Gini strategy 1.000 0.997 0.990  0.999 - 0.725 0.494 0.990  1.000 0.999 1.000 1.000
6. Entropy strategy 1.000 1.000 0.990 1.000 0.275 - 0.286 0.993  1.000 1.000 1.000 1.000
7. Error strategy 0.999 0.996 0.989  0.999 0.506 0.714 - 0.988  0.999 0.999 0.999 0.999
8. Variance strategy 0.952 0.423 0.784 0.921  0.010%*  0.007***  0.012** - 0.946 0.917 0.939 0.935
9. PopGini strategy 0.500 0.003*** 0.395 0.319 0.000*** 0.000*** 0.001***  0.054* - 0.313  0.429 0.392
10. PopEnt strategy 0.709  0.006*** 0.472 0.512 0.001*** 0.000%¥** 0.001***  0.083* 0.687 - 0.629  0.596
11. PopError strategy 0.582  0.003*** 0.421 0.379 0.000*** 0.000*** 0.001***  0.061* 0.571 0.371 - 0.462
12. PopVar strategy 0.623  0.003*** (0.435 0.413 0.000*** 0.000*¥** 0.001***  0.065* 0.608 0.404 0.538 -

*, %%, % % %: Significant under o = 0.1, 0.05, 0.01.

strategy by a difference of 0.005 whereas in the 50 items scenario, the item-based RL approach surpasses the
PopGini strategy by a difference of 0.006. Still, in the scenario with 100 shown items, the PopGini strategy
appears to have the lowest RMSE with a value of 0.417, although followed closely by the PopError strategy
with a difference of 0.002.

Overall, the best-performing strategy according to the RMSE metric, seems to be the item-based RL
approach, which includes the 200 most popular items. This approach achieves an RMSE of 0.430 and
surpasses the PopGini strategy by a small difference of 0.001.
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Furthermore, the AL-based RL approach, which was based on the AL strategies, seemed to perform
surprisingly poorly compared to all the other strategies, by having large RMSE values. However, the newly
created AL strategies (i.e., Error, PopError, Variance, and PopVar) performed well, and most of the times
had results which were close to those of the original AL strategies. From the newly added AL strategies, the
combined-heuristic strategies, namely the PopVar and the PopError strategies, seemed to perform better
than the single-heuristic strategies, except for the scenario with 10 shown items where the Variance strategy
performed better, and closely followed the best-performing Random strategy. A possible explanation of the
poor performance of the AL-based RL approach, could be that the agent starts from the top ranking items
when choosing items from the set of the AL techniques, causing it to not be able to select from all items
in the item pool of each strategy. The agent starts from the top ranking items, as these items give the
best results according to each AL strategy. For instance, the items with the highest Entropy have the most
diverse ratings according to this strategy. Although each AL strategy computes each strategy’s score based
on all the items (e.g., the Entropy strategy computes the Entropy score for all the items), if the number of
shown items is 10, then the maximum number of items that can be shown from each strategy is 10.

To formally compare the results in Table 3, we perform two-sample Student-t tests between the mean
RMSE values of all strategies. The results of these tests can be found in Table 4, which provides p-values for
the one-tailed test with Ho : ftrow = feor a0d Hy @ firow < fieol, i-€., the alternative hypothesis is accepted in
favor of the null hypothesis if the ‘row strategy’ performs better than the ‘column strategy’ (RMSE is lower).
Under a significance level of 0.05, we see that the item-based RL approach outperforms more strategies than
any other strategy.

Moreover, as can be seen from Table 5, if the minimum RMSE values that are reached by the RL
approaches are taken into consideration, then the item-based RL approach surpasses by a large difference
all the other AL strategies in all scenarios.

In most of the scenarios, the RMSE of the item-based RL approach is below 0.4, surpassing also the
Al-based RL approach that is based on the AL strategies. Similarly, in this situation, the AL-based RL
approach fails to show better results compared to the individual AL ranking strategies. Moreover, the item-
based RL approach outperforms the AL-based RL approach by almost 22% in an average scenario, and by

up to 35% in the scenario of 10 items shown.

Table 5: Minimum RMSE reached by the RL approaches.

Strategies Shown Items

10 25 50 100 Mean

1. Item-based RL Approach 0.335 0.355 0.370 0.404 0.366
2. AL-based RL Approach 0.451 0445 0.443 0.443  0.446
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A strange phenomenon that appears here, is that in the item-based RL approach, the RMSE value seems
to increase as the number of shown items increases. However, this can be explained as the values that are
taken here are the minimum values reached for a total of 2,000 episodes for each scenario. Having more
episodes could probably rectify this phenomenon. For the training of the agents, the computational time
for each model to run was approximately 30 minutes using 2,000 episodes, after which the agent would be
terminated and the final results would be shown. To conclude, this means that the items that provide the

minimum RMSE value can be selected and suggested to the users to elicit their preferences.

5.1. Software

The creation of all the models, both the matrix factorization as well as the RL models and their visualiza-
tions were created solely in Python 3. The Python programming language was chosen as it is the most used
language for deep learning and RL applications, and several frameworks exist both for recommender systems
as well as for deep/reinforcement learning. For the creation of the matrix factorization model and tuning
of the hyperparameters, the Surprise Python framework was used in combination with the Scikit-Learn
framework to perform the k-fold cross-validation. After the matrix factorization model was created and the
hyperparameters were tuned, the RL models had to be created. For those models, two RL environments had
to be built for the agents to operate in. These environments were linked to the agents using the OpenAl
Gym framework, and the DQN agents were created using the Stable-Baselines framework, although several
other frameworks such as Dopamine and the Keras-RL were available. However, due to the ease of use, the
Stable-Baselines was chosen.

Evaluation of the RL models was done internally with the Stable-Baselines framework. Last, the creation
of the additional AL strategies was done in Python 2, using the GraphLab Create framework which includes
data structures that allow faster computation of the recommender models. The reason for choosing version 2
of Python for the additional AL strategies, was because GraphLab Create is only compatible with Python 2.
To sum up, the scores and the results of the additional AL strategies were computed in Python 2 using the
GraphLab Create framework whereas the RL agent and the OpenAI Gym environments were created solely
in Python 3 using the previously mentioned frameworks. All experiments were performed on a Windows 10
machine with an Intel Core i7 6700HQ 2.60GHz, GTX1060, 8GB RAM, 256GB SSD, and 1TB HDD. The
approximate training time of the models was 4 hours. However, because the theoretical complexity of the
DQ@QN model is cubic in the number of states, training times differ between the two approaches considered

(as the number of states is different).

6. Conclusion

In this work, we proposed a novel approach for addressing the cold-user problem in recommender systems
by utilizing state-of-the-art techniques from the fields of RL and AL. The goal of this research was to be able

to effectively provide personalized recommendations to the users of a webshop without the use of additional
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user information. For this task, we applied a Deep Q-learning Network to find the best items to be shown
to the users, and then, using those items, provide personalized recommendations.

We evaluated our approach using an implicit feedback dataset from a large Dutch webshop, and compared
it to different techniques used by [16]. From the results, it is clear that the item-based RL approach provides
the best results compared to several AL strategies as well as compared to the AL-based RL approach. The
item-based RL approach outperforms its AL-based counterpart by almost 22% on average, and by almost
35% in the smallest case of 10 shown items. Indeed, the item-based approach was one of the few approaches
that seemed to perform better in a scenario with fewer items shown, although a reasonable explanation could
be that with a greater number than 2,000 episodes, this phenomenon could have been rectified.

Some avenues for further research may be considered. First, we would like to explore the effects on
performance of loss functions other than the Huber loss function considered for DQN. For example, the
pseudo Huber loss function provides a smooth approximation to the Huber loss function [51], where the
smoothness can be controlled by the researcher. In [51], the improved performance of several generalizations
of existing loss functions, among which the pseudo Huber loss function, was shown based on computer vision
tasks. It would be interesting to research the robustness of these loss functions in training DQN.

Second, in future research we wish to consider more non-personalized AL strategies for our second RL
approach. In particular, we would like to consider the single-heuristic entropy0 (uncertainty based), greedy
extend (error reduction), and co-average (attention based), and static-combined heuristic rand-popularity
strategies [20] for our second RL approach to test which strategy may improve the performance of our
AL-based solution even more.

Third, with the creation of the customized RL environment for the cold-user problem, several other RL
techniques can be used besides DQN. More specifically, advancements have been made in the field of RL, and
techniques like Rainbow [52] have emerged that show promising results. In the future, we plan to experiment
with these emerging techniques for addressing the cold-user problem in recommender systems.

Fourth and last, we would like to compare our approaches against deep learning models for addressing
the cold-start problem in recommender systems. Among those, generative models stand out, which have

shown good performance for the considered problem [53, 54, 55, 56].
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