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ABSTRACT

In the e-commerce advertising scenario, estimating the true prob-
abilities (known as a calibrated estimate) on Click-Through Rate
(CTR) and Conversion Rate (CVR) is critical. Previous research has
introduced numerous solutions for addressing the calibration prob-
lem. These methods typically involve the training of calibrators
using a validation set and subsequently applying these calibrators
to correct the original estimated values during online inference.

However, what sets e-commerce advertising scenarios is the
challenge of multi-field calibration. Multi-field calibration requires
achieving calibration in each field. In order to achieve multi-field
calibration, it is necessary to have a strong data utilization ability.
Because the quantity of pCTR specified range for single field-value
(such as user ID and item ID) sample is relatively small, which makes
the calibrator more difficult to train. However, existing methods
have difficulty effectively addressing these issues.

To solve these problems, we propose a new method named Deep
Ensemble Shape Calibration (DESC). In terms of business under-
standing and interpretability, we decompose multi-field calibration
into value calibration and shape calibration. We introduce in-
novative basis calibration functions, which enhance both function
expression capabilities and data utilization by combining these basis
calibration functions. A significant advancement lies in the develop-
ment of an allocator capable of allocating the most suitable calibra-
tors to different estimation error distributions within diverse fields
and values. We achieve significant improvements in both public and
industrial datasets. In online experiments, we observe a +2.5% in-
crease in CVR and +4.0% in GMV. (Gross Merchandise Volume). Our
code is now available at: https://github.com/HaoYang0123/DESC.
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1 INTRODUCTION

Estimating CTR and CVR is a crucial technology in e-commerce
advertising domains [2-6, 10, 14, 22, 26-28, 30, 33, 35]. Accurate
prediction of CTR (pCTR) and CVR (pCVR) is essential, as it neces-
sitates precision not only in ranking but also in absolute values.

However, recent studies [1, 7, 9, 16, 23] have revealed that nu-
merous established machine learning techniques, particularly deep
learning methods extensively applied in the fields of e-commerce
advertising, often yield inadequately calibrated probability predic-
tions.

In previous research, there are many solutions to solve the cali-
bration problem. These methods learn calibrator through the vali-
dation set, and then use the calibrator to correct the original esti-
mated values in the online inference stage. These methods can be
categorized into parameter methods (including Platt Scaling [25],
Temperature scaling [9], Beta calibration [18], Gamma calibration
[20] and Dirichlet calibration [17]), non-parameter methods (such
as Histogram Binnning [31] and Isotonic Regression [32]) and hy-
brid methods. Hybrid methods encompass both non-field-aware
[15, 19, 34] and field-aware approaches [13, 24, 29].

In the advertising scenarios, there are multiple fields (such as
user group and item category), and if predictions of CTR (pCTR)
or CVR (pCVR) are not calibrated in certain fields, such as item
category, it can lead to a negative impact on the earnings of some
advertisers. Simultaneously, in the e-commerce scenario, there is a
particularly large number of fields to consider. This necessitates the
calibration of each field, referred to as multi-field calibration. To
achieve multi-field calibration, it is necessary to have a strong data
utilization ability. Because the samples of the specified pCTR range
for a single field value (such as user ID and item ID) are relatively
small, which makes the calibrator more difficult to train.

In terms of business understanding and interpretability, we de-
compose multi-field calibration into value calibration and shape
calibration. Figure 1 shows shape miscalibration and value miscali-
bration. Value calibration is defined as no over- or under-estimation
each value under concerned fields (such as average of pCTR should
equal to the CTR for value "women’s shoes" in the field "category"”,
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Figure 2: Examples to show significant variations in value
miscalibration among different fields and values.
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Figure 3: Examples to show significant variations in shape
miscalibration among different values within the same field.

in the e-commerce advertising context, the number of fields can
range from dozens to even hundreds). From the advertising per-
spective, value calibration ensures that the ECPM (Effective Cost
Per Mille) and GMV (Gross Merchandise Value) of different items
are not over- or under estimated. Figure 2 illustrates the significant
inconsistency of over- and under-estimation across different values.
Shape calibration is defined as no over- or under-estimation for
each subset of the pCTR within the specified range. Explaining
from the advertising perspective, shape calibration ensures that
some already popular items are not excessively exposed or sup-
pressed. Take Figure 3 as an example, for the field "Category” with
values "Food" and "Book", the calibrated pCTR/CTR is 1 in any
PCTR interval, whereas the distribution (shape) of the uncalibrated
pCTR/CTR will be different. However, the existing methods cannot
simultaneously fulfill both value calibration and shape calibration.

For parameter methods, non-parameter methods and non-field-
aware methods, they involve the training of a single calibration
function to address the issue of over- or under-estimation for each
subset of the pCTR globally but overlook the biases across different
fields.

For field-aware methods, they have different emphases, and can-
not simultaneously fulfill both value calibration and shape calibra-
tion. NeuralCalib/Field-aware Calibration (FAC) [24] places its focus
on modeling estimation value biases across various field values,
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rather than addressing shape miscalibrations. Multiple Boosting
Calibration Tree (MBCT) [13] effectively enhances the binning of
field values, giving less emphasis to shape miscalibrations. AdaCalib
(Ada) [29] can only model shape calibration and value calibration
under the condition of a single field.

An analysis of the aforementioned field-aware methods reveals
several key observations. Firstly, within a single field, there exists
multiple values. In some cases, the allocation of samples to each
field value may be limited, particularly in scenarios involving user
ID, item ID and certain sparse cross-features. Consequently, train-
ing a calibrator under such limited samples can be challenging.
Additionally, field-aware methods often employ a binning strat-
egy, followed by the generation of calibration parameters based on
information from two adjacent bins. This approach can lead to a
sample isolation issue wherein the parameters of a bin are exclu-
sively influenced by the samples within that bin and its neighboring
bins, with no updates from samples in other bins. As a result, these
methods can result in suboptimal data utilization.

To solve these above problems, we propose a new method named
Deep Ensemble Shape Calibration (DESC). There are four contri-

butions in our work:
o We redefine the multi-field calibration: perform shape cali-

bration and value calibration at the same time.

e We propose the novel basis calibration functions, which can
simultaneously improve function expression ability and data
utilization through the combination of basis calibration func-
tions.

o We make a breakthrough in putting forward an allocator that
can allocate the most suitable shape calibrators for different
estimation error distributions on various fields and values.

o Our proposed DESC method outperforms other methods sig-
nificantly across both calibration and non-calibration met-
rics, as demonstrated on two public datasets and one indus-
trial dataset. Additionally, in online experiments, we observe
a notable increase of +2.5% in CVR and +4.0% in GMV.

2 RELATED WORKS

With the growing emphasis on improving the reliability and accu-
racy of machine learning models, several research approaches have
emerged. Numerous calibration methods focus on acquiring a map-
ping function to convert predicted probabilities into observed poste-
rior probabilities, referred to as post-hoc calibration. These studies
can be broadly classified into three categories: non-parameter, pa-
rameter, and hybrid methods.

2.1 Non-parametric Methods

Non-parametric methods do not rely on any assumptions regarding
the distribution of estimates. Examples of non-parametric methods
encompass Histogram Binning (HB)[31] and Isotonic Regression
(IR) [32]. HB involves sorting the estimated values and then dividing
them into bins of equal frequencies or intervals. Building upon this,
IR introduces the additional constraint of order preservation. These
approach can introduce instability in the bin boundary values.

2.2 Parametric Methods

Parameter methods often rely on specific probability distribution
assumptions for deriving mapping functions. Platt Scaling [25],
extensively employed in binary classification calibration, assumes
a Gaussian distribution with equal variances for both positive and
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negative classes [20]. For multi-class tasks, Temperature Scaling [9]
extends this approach. Beta calibration [18], Gamma calibration [20]
and Dirichlet calibration [17] rely on their respective probability
distributions for calibration. Parameter methods are highly reliant
on the strong distribution assumption, which can lead to suboptimal
performance if the assumption does not hold in practical scenarios.

2.3 Hybrid Methods

Hybrid methods integrate non-parametric and parametric approaches.
Based on whether they are applied at the field-level, we further cat-
egorize hybrids into two groups: non-field-aware and field-aware
methods.

2.3.1 Non-field-aware Methods. Non-field-aware methods encom-
pass three notable approaches: Scaling-binning [19], Smooth Iso-
tonic Regression (SIR) [15], and Ensemble Temperature Scaling
(ETS) [34]. Scaling-binning combines the techniques of Platt Scal-
ing and Histogram Binning. SIR employs linear interpolation based
on isotonic regression, while ETS combines multiple temperature
scalings for calibration. Notably, all of these methods utilize raw
predicted scores as input without taking field information into
account.

2.3.2  Field-aware Methods. Field-aware methods integrate supple-
mentary features to formulate calibration functions. NeuralCalib
(FAC) [24] introduces an auxiliary module but it does not address
the challenge of shape miscalibration variance among different field
values. AdaCalib (Ada) [29] learns an isotonic function based on
posterior statistics and selects the most appropriate bin number
for a single field value. However, AdaCalib does not encompass all
fields. MBCT [13] employs trees to uncover more effective calibra-
tion across fields. However, calibration trees are unable to handle
sparse fields, such as user ID and item ID.

3 CALIBRATION PROBLEM FORMULATION

In online advertising systems, using CTR as an illustration (CVR
follows the same principles), we have trained a neural predictor,
denoted as f,;,cq1ip, ON a training dataset Dy yqipn. This dataset in-
cludes all field values as inputs (x) and click responses (y), where
y = 0 represents non-click events and y = 1 signifies click events.
The neural predictor is capable of forecasting the likelihood of a
click using the following formula.

ﬁuncalib = funcalib (x) 1)

To address the under- and over-estimation issues associated
with the predicted scores generated by f,,,,cq1i5, We must train an
additional calibrator, denoted as f;4;;p, while considering n distinct
fields (Z1, Zy, ..., Zy,) in a validation dataset. Our objective is for
fealip to predict the conditional expectation E[y|x]. Subsequently,
the theoretical calibration error of f;,;;;, with respect to the ground-
truth under the [,-norm is defined as:

TCEp (feariv) = (Ex[|E[ylx] - fearin (X)Ip])Tl’. @

The calibrator f_,j;p is considered to be perfectly calibrated when
the theoretical calibration error TCEp (f¢q1ip) is zero. However, in
fact perfect calibration is impossible in practice. Only approximate
and asymptotic grouped calibrations are possible for finite and
specific partitions of samples [11]. To test the performance of dif-
ferent calibrators, we will explain some related calibration metrics
in EXPERIMENTS section.
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4 METHODS

Under the requirement of multi-field calibration, both shape cali-
bration and value calibration need to be performed simultaneously.
Therefore, within the entire DESC architecture, we have designed
separate modules, namely Shape Calibrator and Value Calibrator
(Figure 4), to achieve shape calibration and value calibration. The
final calibrated score is the product of these two parts:

Peatib = S(x) - V(x) , x ={Z, puncativ} (3)
The input x consists of all n field values Z and non-calibrated
scores Pyncalib- S(x) and V(x) refer to the shape calibrated score
(the output of Shape Calibrator) and value calibrated score (the
output of Value Calibrator), respectively. The training loss function
is the negative log-likelihood function.
1
|D]
In Section 4.1, we present the Shape Calibrator module, which is
responsible for achieving shape calibration. In Section 4.2, we dis-
cuss the Value Calibrator module, which is designed to accomplish
value calibration. In Section 4.3, we elaborate on the deployment of
DESC in an online setting, outlining the necessary procedures and
considerations.

4.1 Shape Calibrator

For multi-field calibration, the goal of Shape Calibrator is to ensure
that: given input features x, we need to reduce the problems of
over- and under-estimation across all intervals of pCTR (shape
miscalibration).

In section 4.1.1, we pre-define a variety of basis functions to
accommodate different shape requirements. Section 4.1.2 deals with
the allocation of appropriate shape functions given specific field
conditions. This section offers separate discussions on how shape
allocation is managed for regular fields and sparse fields.

In section 4.1.3, when dealing with multiple fields, there may be
conflicts in terms of the influence of different fields on calibration.
Thus, we introduce a multi-field fusion mechanism named Multi-
Field Shape Ensemble.

Collectively, sections 4.1.1 and 4.1.2 are referred to as the Single
Field Shape Calibrator (SFSC), as depicted in Figure 4b.

Lx, y)= (y - logpeariv + (1 = y) - log(1 = pearip))  (4)

4.1.1 Shape Pre-Define. In this section, we pre-define some basis
calibration functions. Then, we merge the basis calibration func-
tions into shape functions to enhance their expressive ability.

For the variable ¢, t is between 0 and 1, basis calibration function
B(t) satisfies the following conditions:

1. The function is monotonically non-decreasing and continuous
in range (0,1).

2. When ¢ approaches 0%, the limit of B(t) is 0, and when ¢
approaches 17, the limit of B(¢) is 1 (Equation 5).

lim B(t) =0and lirrll B(t)=1 (5)
t—0t x—1"

We pre-define m basis functions consisting of p power functions,
I logarithmic functions and s scaling functions (shown in Equa-
tion 6). These functions exhibit different shape characteristics,
and their shapes vary when the hyper-parameters (e.g. the coeffi-
cients in these basis calibration functions) are different. We choose
predefined functions over Multi-Layer Perceptron (MLP) because,
through data research, we have found that predefined functions
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Figure 4: (a) Overall architecture of DESC, its input includes the non-calibrated pCTR and the original fields, and the final
output is the calibrated pCTR. It is end-to-end trainable. (b) Single Field Shape Calibrator takes one field and the non-calibrated
PCTR as inputs and outputs the calibrated shape score for this field.

can address the issue of over- or underestimation for each subset of
pCTR within the specified range (shape calibration). Additionally,
predefined functions have a lower parameter count and superior
performance.

Compared to segmented linear functions in traditional calibra-
tion methods, including SIR, FAC, Ada, using basis calibration func-
tions doesn’t require data segmentation. In other words, shape
learning can utilize all samples for training, significantly enhancing
the data utilization. Basis calibration functions include, but are not
limited to log, exp and scaling. By analyzing the data, we find that
the combination of log, exp and scaling functions can satisfactorily
fulfill our requirements with ease.

i Z;ical ing}

B(l’) _ {B{mwer’ - 8Ij;ther’ Blog’

log pscaling
1 8,7, By

5 eee

p power functions Ilog functions s scaling functions

(6)
BPOY (t;hy) =« %)
wlog,, _ log(1+u; - 1)
B (o) = log(1+v;) ®)
BN (1a;) = 5 (07 (1) - ay) | ©
where o(t) = m and o~ (¢) = log(l—it) (10)

hi,v; and a; (h;, v;, a; € RY) are parameters of basis calibration
functions. For each type of basic calibration function, we pre-define
these parameters using equally spaced floats (e.g., [0.1,0.3,0.5,0.7]),
which can be set as trainable.

However, B(t) can only represent simple shapes, and complex
shapes can be composed of simple shapes, as shown in Figure 5.
Therefore, we need to combine these basis calibration functions
through weighted summation to create shape function S;(x) ca-
pable of representing complex shapes for i-th field, as shown in
Equation 11, where zx{ refers to the attention weight of j-th basis
function for i-th field, which will be explained in next section.

Si (%) :Za{~8,—(t), B,(t) € B(t) (11)
j=1

J

S(x) = 0.5 * B*<@in9(x; 0.5) + 0.5 * p5aing(x; 3.8)
1.0 1.0 1.0
0.5 0.5 0.5
0.0 0.0 0.0
0.0 05 10 00 05 10 00 05 10

Figure 5: Complex shape can be composed of simple shapes.

4.1.2  Shape Allocation. In shape allocation, we allocate suitable
shape functions based on feature values. These features include
two parts: pCTR bucket feature and original field features. PCTR
bucket feature categorizes pCTR into intervals. For example, 0 to
0.001 is bucket 1, and 0.001 to 0.003 is bucket 2. Introducing pCTR
bucket feature allows for better shape allocation within different
PCTR intervals. The specific steps are as follows:

Step1. We pre-define the embedding size for each feature. Each
one-hot feature (including pCTR bucket feature buckets, ... and
original field Z;) is projected into a fixed-size dense embedding,
suchasbp . and e;j. The bucket size of bucket; .. isassigned
as 100.

Step2. We concatenate embedding vectors into a Multi-Layer Per-
ceptron (MLP), followed by a softmax operation, the output «;
size of softmax is 1 X m, with al.l to al.m, same as the number of
pre-defined basis functions.

a; = Softmax(MLP(bs, .. €i)) (12)

Step3. Finally, we obtain the output value of the Shape Calibrator
Si(x) for Z; shown in the previous Equation 11.

In the shape allocation stage, the expressive ability of embed-
ding directly affects the ability of allocating shapes. For sparse
fields, we enhance the expressive ability of embeddings by using
self-attention. The specific formula is shown in following formula,
where d is the dimension of e and n is the number of fields.

X(ey) = Zn: (Softmax(
J=1

eq’ ) - €)1 (13)
e Lot
7 i) Hi#j]

That means: for more similar fields, their miscalibration distri-
butions will be similar. If the semantics between two embeddings
e;j and e; is similar, then the corresponding weight is also relatively
large.

a; = Softmax(MLP(by .. ei, X(ei))) (14)
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Next, we concatenate the original embedding e;, the enhanced
output embedding X(e;) , and the pCTR bucket embedding b .-
Then, following the same process as in the shape allocation stage,
we generate the attention for shape allocation «; and perform the

final fusion.

4.1.3  Multi-Field Shape Ensemble. Different calibration values for
different fields can conflict with each other. For example, there
is a scenario where 19 to 26-year-old users demand for women’s
shoes. Under the item category field of "women’s shoes", the non-
calibrated model behaves 30% over-estimation of pCTR in the 0.01
to 0.03 range. However, under the user age field of "19 to 26", there’s
a 20% under-estimation of pCTR in the same 0.01 to 0.03 range.

Consequently, we not only need to perform shape calibration on
individual field but also need to globally harmonize the outputs of
shape calibrators for different fields. This helps reduce calibration
errors at a global level.

We use Global Shape Attention to combine the output results
obtained from different fields (Figure 4a). Global Shape Attention,
denoted as ¥, is derived from the Global Shape Attention Generator
module (details will be elaborated in section 4.2.2). The size of ¥ is
1 x n, with ¥; € [0,1], and 37, ¥; = 1. The fusion formula is as
follows, where there are a total of n fields, and S; (x) represents the
output of the shape calibrator for i-th field.

S(x) = Si(x) - % (15)
We finally obtain the outpu{:cif Global Shape Calibrator: S(x).

4.2 Value Calibrator

The goal of the Value Calibrator is to ensure that, for each sample
x, there is no overall over- or under-estimation (value calibration).
We use all fields for Value Calibrator to achieve the best overall
performance, as described in section 4.2.1. Considering all fields
allows for the excellent allocation of shapes for each field, we use
global shape attention depicted in section 4.2.2.

4.2.1 Global Field Value Calibrator. Global Field Value Calibrator
encompasses all the necessary information of the fields concerned.
We train a neural network to fix the field-level miscalibration or
biases by utilizing all necessary features[24]. These input fields are
projected into fixed-size dense representations, which are fed into
a neural network (the form of the neural network is not restricted,
here we use MLP). Then we get the middle output hiddenLayer and
the final output V(x) for the Global Field Value Calibrator. Finally,
by combining V(x) and S(x), we obtain the final calibrated output

Peatib = S(x) - V(x).
hiddenLayer = MLP;(Concat (b . .e1,€z ....en)) (16)
V(x) = MLP,(hiddenLayer) 17)

4.2.2  Global Shape Attention Generator. The Global Field Value
Calibrator not only produces the final output but also yields valuable
intermediate representation. In this context, we use the intermedi-
ate representation hiddenLayer as input of Equation 18, which can
effectively learn information from all fields. After passing through
a MLP and softmax layer, it produces Global Shape Attention ¥
with a size equal to the number of fields n. In the Shape Calibra-
tion stage, the output produced by each field Z; is multiplied by
its corresponding score ¥; and summed to obtain the final Shape
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Calibration Score.

¥ = Softmax(MLPs;(hiddenLayer)) (18)

4.3 Online Deployment

The overall framework of the online service using the DESC cal-
ibration method in our industrial advertising system is shown in
Figure 6. When a real-time user request comes, all candidate items
are recalled and predicted with pCTRs by a non-calibration model
(ranking model). Then DESC model calibrates the pCTRs consider-
ing different field values, including user, item, and context features.
In detail, the input x of DESC has two parts: different field val-
ues and its non-calibrated score p,,,,cq1i5- DESC uses a light neural
network to output the calibrated score p,4ip, Which is then used
to sort the final ranks for all candidate items. We have integrated
the DESC method as a plugin into the ranking model to reduce
maintenance costs while only adding a little more time (about 2ms
for one user’s request) for online inference.

5 EXPERIMENTS

5.1 Experimental Setup

5.1.1 Datasets. To validate the effectiveness of our proposed DESC
method, we conduct experiments on two public datasets (AliCCP
and CRITEO for CTR prediction tasks) and one industrial dataset
(Shopee for CVR prediction task). CRITEO display advertising
data !, which consists of 46 million samples. We split the samples
into 28 million samples as training set (Dyrqin), 9 million samples
as validation set (Dye,) and other 9 million samples as testing set
(Drest). ALICCP (Alibaba Click and Conversion Prediction) [21]
2 contains 80 million samples. We split these samples with the
proportion 2:1:1 to Dirain, Dgey and Diest. To test DESC method
on CVR prediction task, we collect the conversion logs from the
Shopee’s online advertising system. It contains 100 million samples,
where the first 60 million for Dy, 4in, the next 20 million for Dy,
and the last 20 million for Dyeg;.

5.1.2  Competing Methods. Several representative calibration meth-
ods are used as competitors. We tested several competitive methods,
including parametric methods, non-parametric methods, non-field-
aware hybrid methods and field-aware hybrid methods. Parametric
method contains Platt Scaling (PS) [25]. Non-parametric method
contains Histogram Binning (HB) [31] and Istonic Regression (IR)
[32]. Non-field-aware method contains Smooth Isotonic Regression

Ihttps://www.kaggle.com/c/criteo-display-ad-challenge
Zhttps://tianchi.aliyun.com/datalab/dataSet html?datald=408
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(SIR) [15] and Ensemble Temperature Scaling (ETS) [34]. Field-
aware method contains FAC [24], Ada [29] and MBCT [13].

We use DeepFM [10] to train the non-calibrated models with all
fields in D;rgin, and predict the non-calibrated scores in Dy, and
Drest. DeepFM consists of both the fully connected part and the FM
part. We utilized the open-source DeepFM "from deepctr.models
import DeepFM" and incorporated all features into DeepFM.

All calibration methods are trained using samples of Dy ., and
are tested using samples of Dyeg;.

5.1.3  Parameter Configuration. For all neural calibrators, including
FAC, Ada and DESC, we use Adam as the optimizer with a learning
rate of 1e-3 and batch size of 16,384. For the embedding size of field
value d, both FAC and Ada are set as 256 while for DESC, it is 128
because it obtains a better result. For FAC, we set the number of
bins to 100 while for Ada, the candidate set of bin numbers is set
{2, 4, 8} following in [29]. For DESC, the number of basis functions
m is 48 (the numbers of the three types of basis functions are both
16), and the numbers of fields n are 26, 23 and 10 for Criteo, AliCCP
and Industrial dataset, respectively. For MBCT, we set the same
hyperparameters according to the paper.

5.1.4 Compared Metrics. Two commonly used metrics, F-RCE
(Field RCE) and F-ECE (Field ECE) for each field Z; are used. To
calculate the F-RCE of i-th field (shown in Equation 19), we use
the testing dataset Dyeq; (for simplicity, D refers to Dyess here)
consisting of (x/,y/), where x/ and y/ mean the input features
with different fields and clicked label of j-th sample. The subset of
D* has the samples with the same value z for i-th field. F-RCE of
i-th field evaluates the deviation level of each sample’s calibrated
probability [)i 215 considering j-th field.

Another metric is the F-ECE of i-th field. As shown in Equation
20, it can be calculated for each subset D* of samples with the same
value in i-th field. We can calculate the subset of F-ECE (shown
in Equation 21) by partitioning predictions into M equally-spaced
bins and taking a weighted average of the difference between bins’
accuracy and confidence. In detail, firstly we sort the samples by
the non-calibrated scores p’ 1ip- Then all samples are grouped

uncali
into M interval bins. For all samples (B;;,) in m-th bin, we calculate
the accuracy and confidence, where the accuracy is the average of
labels and the confidence is the average of calibrated scores.

1 | 2 i yiyens (¥ = Bl
F-RCE; = — Z (le’yj)ED ca%lb (19)
|D| 2¢Z; D7 Z(xj,yj)ez)z y/
F-ECE;@M = — " |D?| - (F-ECEp: @M) (20)
ID' z€Z;
_ 5 1Bl
F-ECEpz@M = Z ool lacc(Bp) — conf (Bm)| (21)
m=1
1 . 1 .
acc(Bpm) = —— y/, conf(Bm) = —— o (22)
m |Bm| j;m f m |Bm| j;m calib

As explained that the traditional field-aware calibration methods,
such as FAC [24] and Ada [29], only consider one field to calibrate,
these methods do not take into account the influence of other fields
on the calibration results. We found that the calibration results from
these models only training on one field perform poorly on other
fields. So we use the Multi-Field RCE (MF-RCE) and Multi-Field
ECE (MF-ECE) on all fields to compare different methods as follows:

Shuai Yang, Hao Yang, Zhuang Zou, Linhe Xu, Shuo Yuan, and Yifan Zeng
1
MF-RCE = ~ Z F-RCE; (23)
n i

1
MF-ECE@M = ~ Z F-ECE;@M, (24)
n ~
1

where n is the number of fields.

We use F-RCE and F-ECE as the primary empirical metrics to
compare the calibration errors of different calibration methods on
one field and MF-RCE and MF-ECE to test on all fields. Besides,
we also report the overall ranking performance by using AUC
and Log-loss metrics. Since PCOC (Predicted Click Over Click)
[8, 12] and ECE (Expected Calibration Error) [13] indicators can be
achieved well for all competing methods, and F-ECE and MF-ECE,
as compared to the traditional ECE, can provide a finer-grained
representation of calibration error in the context of field-aware
problems, PCOC and ECE are not listed in the main results.

5.2 Main Results

5.2.1 Results on One Field. As other hybrid field-aware based meth-
ods only consider one field to calibrate, we compare our proposed
method in one field in the same way. We select the field of "C2" (577
unique values) in Criteo, "853" (39,979 unique values) in AliCCP
and "item ID" (5 million unique values) in Industrial data to perform
our experiments. As shown in Table 1, the AUCs of all calibrators
are higher than the uncalibrator while all other calibration-related
metrics (F-ECE, F-RCE) of calibrators are smaller than the uncali-
brator, which shows that the calibration methods can improve the
accuracy of pCTR while maintaining a certain increase in ranking
performance. Specially, by fusing multiple fields in shape allocation
and shape augmentation, our proposed DESC can achieve much
smaller calibration errors compared to other competitors even in
one field evaluation. It’s worth explaining that DESC performs
much better than other competitors in industrial data than public
data. The reason is that DESC behaves better in calibration per-
formance in this scene where the data sparsity is more serious in
practical industrial data.

5.2.2 Results on All Fields. As DESC can consider the effects of
different fields on calibration, we need to evaluate its performance
on all fields. As shown in Table 2, the conclusion is consistent with
the smallest calibration errors on all three datasets.

5.3 In-Depth Analysis

5.3.1 Model Structure Ablation Experiment for DESC. We perform
some model structure ablation experiments to validate the signifi-
cance and effectiveness.

(1) Ablation Experiment of Shape Calibrator. To evaluate
the effectiveness of the Shape Calibrator and Value Calibrator, we
delete the corresponding module and left the other parts unchanged.
Firstly, we delete the Shape Calibrator sub-module, the AUC reduces
to 0.6602 while the metrics of MF-RCE and MF-ECE@3 on all fields
are slightly larger than DESC with 0.1434 and 0.0120 (first line on
Table. 3).

(2) Ablation Experiment of Value Calibrator. Secondly, we
delete another sub-module, the Value Calibrator. The phenomenon
is almost the same, with 0.6761 of AUC, and 0.1398 and 0.0119 of
MF-RCE and MF-ECE@3 on all fields (second line on Table. 3).

(3) Ablation Experiment of Multi-Field Shape Ensemble.
In METHODS section, we have emphasized that shape calibration
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Table 1: Results of different methods for calibrating CTR predictive models on public and industrial datasets for one field.
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Type |Method Criteo AliCCP Industrial Data
AUC 1 Log-loss | F-RCE | F-ECE@3 ||AUC T Log-loss | F-RCE | F-ECE@3 ||AUC 7 Log-loss | F-RCE | F-ECE@3 |

No Calib. | N/A [0.7949 0.4559  0.0426 0.0119 0.6130 0.1611 0.0876 0.0135 0.8613  0.5212 0.0743 0.0253
Non-Param HB [0.7944 0.4562 0.0328 0.0112 0.6128 0.1621 0.0852 0.0130 0.8610 0.5218 0.0669 0.0204
IR 0.7949  0.4559  0.0320 0.0110 0.6130 0.1611 0.0843 0.0132 0.8613 0.5212 0.0665 0.0202
Param PS 0.7949 0.4559  0.0301 0.0105 0.6130 0.1611 0.0841 0.0128 0.8613 0.5212 0.0660 0.0201
Non-Field-| SIR |0.7949 0.4559  0.0300 0.0097 0.6130 0.1611 0.0836 0.0127 0.8613 0.5211 0.0660 0.0201
Aware ETS [0.7949 0.4559 0.0293 0.0095 0.6130 0.1611 0.0837 0.0127 0.8613 0.5212 0.0661 0.0199
FAC [0.7991 0.4523  0.0265 0.0087 0.6751 0.1571 0.0829 0.0123 0.8634 0.5203 0.0402 0.0163
Field- Ada [0.7992 0.4521 0.0273 0.0089 0.6752  0.1568 0.0832 0.0125 0.8639  0.5201 0.0413 0.0170
Aware MBCT [0.7951  0.4550  0.0248 0.0095 0.6742 0.1611 0.0828 0.0128 0.8621 0.5209  0.0409 0.0175
DESC [0.7992 0.4522 0.0203 0.0080 |0.6774 0.1566 0.0821 0.0120 |0.8641 0.5192 0.0307 0.0132

Table 2: Results of different methods for calibrating CTR predictive models on public and industrial datasets for all fields.

Criteo AliCCP Industrial Data
Type Method
MF-RCE| MF-ECE@3] | MF-RCE| MF-ECE@3 ] | MF-RCE| MF-ECE@3 |
No Calib. N/A 0.0702 0.0142 0.1492 0.0143 0.0793 0.0370
HB 0.0692 0.0134 0.1430 0.0135 0.0779 0.0250
Non-Param
IR 0.0688 0.0131 0.1427 0.0131 0.0766 0.0249
Param PS 0.0685 0.0130 0.1420 0.0129 0.0765 0.0248
Non-Field- SIR 0.0686 0.0131 0.1422 0.0130 0.0764 0.0247
Aware ETS 0.0683 0.0127 0.1470 0.0129 0.0761 0.0248
FAC 0.0517 0.0101 0.1321 0.0120 0.0412 0.0183
Field- Ada 0.0501 0.0102 0.1338 0.0122 0.0415 0.0180
Aware MBCT 0.0660 0.0104 0.1357 0.0125 0.0430 0.0192
DESC 0.0489 0.0099 0.1264 0.0115 0.03606 0.0132
Table 3: Ablation study of DESC on AliCCP. 0.0130 « FAC
Type AUC 17 Log-loss | MF-RCE | MF-ECE@3 | 0.0125) ®=ae Qcéac_r
w/o Shape Calibrator 0.6602 0.1581  0.1434 0.0120 ©0-0120 DESC
w/o Value Calibrator 0.6761 0.1567 0.1398 0.0119 & o0.0115
w/o Multi-Field Shape Ensemble| 0.6755 0.1568 0.1324 0.0116 E 0.0110 \‘\\
w/o pCTR Bucket Feature ~ |0.6764 0.1567  0.1391 0.0120 = 60105
w/o Embedding Augment | 0.6764  0.1567 0.1398 0.0119 ' e 3
DESC 06774 0.1566 0.1264 __ 0.0115 0.0100
02 0.4 0.6 0.8 10

needs to consider multiple fields because different fields and values
can have numerous different shapes. Then, we only use mean-
pooling to compute the final predicted result considering different
fields (¥; is all the same with 1/n in Equation 15). The results are
still inferior as shown in the third line in Table. 3.

(4) Ablation Experiment of pCTR Bucket Feature. The pCTR
bucket feature is concatenated with the field embedding to calculate
the shape allocation weights in DESC (Equation 14). Then we delete
the pCTR bucket feature (fourth line on Table. 3) to verify that
different pCTR values can also have effects on the calibration shape.

(5) Ablation Experiment of Embedding Augmentation. To

enhance the expressive ability of embeddings, the self-attention
mechanism is used. Then we delete this part by using the original
Equation 12 rather than Equation 14. The fifth line on Table. 3
shows that the embedding augmentation mechanism can enhance
the representational power of embedding.
5.3.2 DESC exhibits a stronger data utilization capability. In this
part, we analyze the data utilization capabilities of different calibra-
tors from both a global perspective (overall down sampling) and an
individual perspective (field value sample quantity).

Sampliﬁg Ratio
Figure 7: Down sampling analysis in CRITEO.

(1) Overall Down Sampling We further conducted experi-
ments to compare the calibration performance of four different
hybrid field-aware methods (FAC, Ada, MBCT and DESC) across
various sampling ratios. As shown in Figure 7, DESC exhibits a
distinct lower MF-ECE in the context of varying sampling ratios.
In a global perspective, this demonstrates that DESC exhibits a
stronger data utilization capability.

(2) Field Value Sample Quantity. We analysis the performance
differences among MBCT, FAC, Ada and DESC at sample quantity
aspect. We set the quantity of samples with a specific field value
(for the convenience of display, we use log19(x)) as the x-axis and
EER(c4ip (Except Calibration Error Ratio) as the y-axis (the smaller
EERcg1ip is, the better DESC is compared with other calibrators),
as shown in Figure 8.
ECEpgsc

EERcalip = ECEcuinn
ali

,Calib € {MBCT, FAC, Ada} (25)
ECE (Expected Calibration Error) [13] is used as the calibration

error to explain the results. The ECE value ranges from (0, +co].
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Figure 8: Performance differences for the sample quantity

of the field value.

The higher ECE value indicates higher calibration error and worse
performance. We can find that for the samples with small sized of
number, EER is less than 1, which means, from an individual per-
spective, that DESC possesses a stronger data utilization capability.

5.3.3 DESC Can Adapt to Complex Miscalibration Shapes. We anal-
ysis the performance differences among MBCT, FAC, Ada and DESC
at shape complexity.

From the perspective of pCTR, we divide the estimated pCTR
values into bins either with equal frequency or equal interval, and
each bin can calculate the PCOC (Predicted Click Over Click) [8, 12]
to describe the over- and under-estimation within that bin.

For some cases, the over- and under-estimation within each bin
are close, while in other cases, there is a significant difference in
over- and under-estimation for each bin. We define the "Miscalibra-
tion Complexity" metric to characterize the disparity in over- and
under-estimation across different pCTR bins. We selected all field
values for a subset of fields. For field z with a value v, the samples
are divided into Q (Q > 1) bins. The miscalibration complexity is
denoted as Dz, as follows:

1
Q-1

In general, the higher the miscalibration complexity, the higher
the disparity in over- and under-estimation within the bins. For a
calibrator, a higher miscalibration complexity indicates a greater
calibration challenge. On one hand, it requires higher precision in
shaping the accuracy of the calibration, and on the other hand, an
excessive reliance on posterior data can compromise the general-
ization capability of the calibrator.

We still use the ECE metric to characterize the calibration error
of different calibrators under the specific field value. We compare
MBCT, FAC, Ada, and DESC and obtain the EERc;;;p-

For each calibrator and each field value, there is a corresponding
Dz , value as the x-axis and EERc,y;p as the y-axis. As shown in
Figure 9, we can observe that in the high Dz , range, all EER¢ ;3
values are less than 1, which indicates that DESC always performs
better in conditions of complex shapes compared to other methods.

5.4 Online Results
To prove the effectiveness of the proposed method, we further con-

duct real-world online experiments. We feed item ID with 5 million
unique values, category ID with 5,000 unique values, bidding type,

O-1
> IPCOChins1 = PCOChin]. (26)

bin=1

DZ,z; =
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Figure 9: Performance differences for miscalibration com-

plexity aspect.

time, raw predict score and other features into DESC. Then the
model is deployed for online pCVR calibration on Shopee’s adver-
tising system. For the online A/B test, we build two experimental
buckets, each with ten percent of the traffic. One bucket was con-
figured with SIR [15] as the control group, while the other was
configured with DESC as the experimental group. We use the two
significant important business metrics CVR (Conversion Rate) and
GMYV (Gross Merchandise Volume) to evaluate our calibration ef-
fectiveness. The online results over a 7-day period indicated that
DESC brings +2.5% on CVR and +4.0% on GMV compared to SIR.
These improvements verify the effectiveness and business values
of DESC in practical advertising system.

6 DISCUSSION

We propose a new calibration approach named DESC. Firstly, we put
forward multiple types of functions (e.g., power function, scaling
function, logarithmic function) as the basis functions. Secondly,
we allocate the appropriate basis functions to combine the shape
function given the specific field and specific value. Finally, all fields
are concatenated and used to calculate the weight for the calibration
value from each field, which can further improve the accuracy of
pCTR on multiple fields. Both offline and online experiments verify
that DESC achieves significant improvement. In future work, we
should explore the performance of our proposed method on other
machine learning tasks except CXR task. Also, we need to study
the reasons of miscalibration error in these machine learning tasks,
especially for CXR task, and find new technology (e.g. data augment,
multi-tasking learning) to further improve the performance.
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