Alternating Least Squares in Spark



Collaborative Filtering estimates unknown matrix values
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Spark estimates M using Alternating Least Squares

can solve for each column in parallel:
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Naive attempt using Broadcasts
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Problems:

a,=(P'SP+AI) Pm,
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Matrix arithmetic not implemented in Spark
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LAPACK requires flat arrays (how much do data conversions cost?)

Setup time for sbt + LAPACK etc.
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