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ABSTRACT

We present a novel algorithm for the fast computation of Ragd,

a hyperlink-based estimate of the “importance” of Web pagés
original PageRank algorithm uses the Power Method to coenput
successive iterates that converge to the principal eigtowef the
Markov matrix representing the Web link graph. The alganith
presented here, called Quadratic Extrapolation, acdekethe con-
vergence of the Power Method by periodically subtractirfgest
timates of the nonprincipal eigenvectors from the curreraie of
the Power Method. In Quadratic Extrapolation, we take athgm

of the fact that the first eigenvalue of a Markov matrix is kmow
to be 1 to compute the nonprincipal eigenvectors using Sgoce
iterates of the Power Method. Empirically, we show that gsin
Quadratic Extrapolation speeds up PageRank computati@b-by
300% on a Web graph of 80 million nodes, with minimal overhead
Our contribution is useful to the PageRank community anchthe
merical linear algebra community in general, as it is a fasthod
for determining the dominant eigenvector of a matrix thatois
large for standard fast methods to be practical.

Categories and Subject Descriptors

G.1.3 Numerical Analysis]: Numerical Linear Algebra—eigen-
values and eigenvectagrs.3.3 Information Storage and Retrieval]:
Information Search and Retrievakearch process, information fil-
tering

General Terms
Algorithms, Performance, Experimentation

Keywords

PageRank, link analysis, eigenvector computation

1. INTRODUCTION

The PageRank algorithm for determining the “importance” of
Web pages has become a central technique in Web search [e8]. T
core of the PageRank algorithm involves computing the paic
eigenvector of the Markov matrix representing the hyperitruc-
ture of the Web. As the Web graph is very large, containing ave
billion nodes, the PageRank vector is generally computéthef
during the preprocessing of the Web crawl, before any gsiéidse
been issued.

The development of techniques for computing PageRank effi-
ciently for Web-scale graphs is important for a number ofogas.
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For Web graphs containing a billion nodes, computing a PagkR
vector can take several days. Computing PageRank quicklgds
essary to reduce the lag time from when a new crawl is contplete
to when that crawl can be made available for searching. Eurth
more, recent approaches to personalized and topic-senBiige-
Rank schemes [11, 20, 14] require computingnyPageRank vec-
tors, each biased towards certain types of pages. Theseaabes
intensify the need for faster methods for computing PagkRan

Eigenvalue computation is a well-studied area of numetinal
ear algebra for which there exist many fast algorithms. Hewne
many of these algorithms are unsuitable for our problem es
quire matrix inversion, a prohibitively costly operaticor fa Web-
scale matrix. Here, we present a series of novel algorithewisedd
expressly for the purpose of accelerating the convergehtleeo
iterative PageRank computation. We show empirically on @n 8
million page Web crawl that these algorithms speed up thepcem
tation of PageRank by 25-300%.

1.1 Preliminaries

In this section we summarize the definition of PageRank [18]
and review some of the mathematical tools we will use in analy
ing and improving the standard iterative algorithm for caoiy
PageRank.

Underlying the definition of PageRank is the following baese
sumption. A link from a page: € Web to a pagev € Web can
be viewed as evidence thatis an “important” page. In particu-
lar, the amount of importance conferred oy v is proportional
to the importance of. and inversely proportional to the number of
pagesu points to. Since the importance ofis itself not known,
determining the importance for every page Web requires an
iterative fixed-point computation.

To allow for a more rigorous analysis of the necessary compu-
tation, we next describe an equivalent formulation in teohs
random walk on the directed Web gragh Letu — v denote the
existence of an edge fromto v in G. Letdeg(u) be the outdegree
of pageu in G. Consider a random surfer visiting pageat timek.

In the next time step, the surfer chooses a n@deom amongu’s
out-neighborgv|u — v} uniformly at random. In other words, at
time k + 1, the surfer lands at nodg € {v|u — v} with proba-
bility 1/ deg(u).

The PageRank of a pages defined as the probability that at
some particular time step > K, the surfer is at page For
sufficiently largeK’, and with minor modifications to the random
walk, this probability is unique, illustrated as follows.olSider
the Markov chain induced by the random walk G where the
states are given by the nodes@h and the stochastic transition
matrix describing the transition fromto j is given by P with

For P to be a valid transition probability matrix, every node must


http://crossmark.crossref.org/dialog/?doi=10.1145%2F775152.775190&domain=pdf&date_stamp=2003-05-20

have at least 1 outgoing transition; i.€. should have no rows con-
sisting of all zeros. This holds iff does not have any pages with
outdegreed, which does not hold for the Web grapt® can be
converted into a valid transition matrix by adding a complsét
of outgoing transitions to pages with outdegfiedn other words,
we can define the new matri®’ where all states have at least one
outgoing transition in the following way. Let be the number of
nodes (pages) in the Web graph. kebe then-dimensional col-
umn vector representing a uniform probability distribatmver all
nodes:

. 1
7= [=]nx1 @

n
Let d be then-dimensional column vector identifying the nodes
with outdegree:

1 if deg(i) =0,
di = i
0 otherwise

Then we construcP’ as follows:
D=d- g7
PP=P+D

In terms of the random walk, the effect 6f is to modify the tran-
sition probabilities so that a surfer visiting a danglingedi.e., a
page with no outlinks) randomly jumps to another page in s n
time step, using the distribution given by

By the Ergodic Theorem for Markov chains [9], the Markov
chain defined byP’ has a unique stationary probability distribution
if P’ is aperiodic and irreducible; the former holds for the Marko
chain induced by the Web graph. The latter hold€3ffs strongly
connected, which is generalhot the case for the Web graph. In
the context of computing PageRank, the standard way of egsur
this property is to add a new set of complete outgoing treomst
with small transition probabilities, tall nodes, creating a complete
(and thus strongly connected) transition graph. In matoibation,
we construct the irreducible Markov matrX’ as follows:

FE = [1]n><1 X 17T
P'=cP'+(1-¢)E

In terms of the random walk, the effect ffis as follows. At each
time step, with probabilitf1 — ¢), a surfer visiting any node will
jump to a random Web page (rather than following an outlifikje
destination of the random jump is chosen according to thbasro
bility distribution given inv. Artificial jumps taken because @
are referred to ateleportation

By redefining the vecto# given in Equation 1 to be nonuniform,
so thatD andE' add artificial transitions with nonuniform probabil-
ities, the resultant PageRank vector can be biased to prefain
kinds of pages. For this reason, we refeftas thepersonalization
vector.

For simplicity and consistency with prior work, the remaénd
of the discussion will be in terms of the transpose matrdx—=
(P")T; i.e., the transition probability distribution for a surfat
nodei is given by row: of P, and columni of A.

Note that the edges artificially introduced Byand E never need
to be explicitly materialized, so this construction has mpact on
efficiency or the sparsity of the matrices used in the contjmuts.
In particular, the matrix-vector multiplicatiofi = Ax can be im-
plemented efficiently using Algorithm 1.

Assuming that the probability distribution over the suefdo-
cation at time0 is given byZ(®, the probability distribution for
the surfer's location at timé is given byz® = A*z®. The
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Algorithm 1: Computingy = A%

unique stationary distribution of the Markov chain is defires
limy—o0 ), which is equivalent tdimy_... A*2(¥, and is in-
dependent of the initial distributiod®). This is simply the prin-
cipal eigenvector of the matrid = (P”)”, which is exactly the
PageRank vector we would like to compute.

The standard PageRank algorithm computes the principaheig
vector by starting with the uniform distributiaf®> = & and com-
puting successive iteratg§” = Az*~Y until convergence. This
is known as the Power Method, and is discussed in furtheil deta
Section 3.

While many algorithms have been developed for fast eigenvec
tor computations, many of them are unsuitable for this bl
because of the size and sparsity of the Web matrix (see 8ettio
for a discussion of this).

In this paper, we develop a fast eigensolver, based on thePow
Method, that is specifically tailored to the PageRank probéad
Web-scale matrices. This algorithm, called Quadratic &pdfa-
tion, accelerates the convergence of the Power Method hy per
odically subtracting off estimates of the nonprincipalezigectors
from the current iterat&®). In Quadratic Extrapolation, we take
advantage of the fact that the first eigenvalue of a Markowimat
is known to be 1 to compute estimates of the nonprincipalreige
vectors using successive iterates of the Power Method. dlhis
lows seamless integration into the standard PageRankithigor
Intuitively, one may think of Quadratic Extrapolation asngssuc-
cessive iterates generated by the Power Method to exttapbia
value of the principal eigenvector.

2. EXPERIMENTAL SETUP

In the following sections, we will be introducing a seriesatifo-
rithms for computing PageRank, and discussing the raterofeze
gence achieved on realistic datasets. Our experimentgh se&is
as follows. We used two datasets of different sizes for opeex
iments. The $ANFORD.EDU link graph was generated from a
crawl of thest anf or d. edu domain created in September 2002
by the Stanford WebBase project. This link graph containgnty
280,000 nodes, with 3 million links, and requires 12MB ofratie.
We used SANFORD.EDU while developing the algorithms, to get
a sense for their performance. For real-world, Web-scattope
mance measurements, we used thREEWEB link graph, gen-
erated from a large crawl of the Web that had been createdeby th
Stanford WebBase project in January 2001 [13}RIGEWEB con-
tains roughly 80M nodes, with close to a billion links, anduies
3.6GB of storage. Both link graphs had dangling nodes rethove
as described in [18]. The graphs are stored using an adjatishc
representation, with pages represented by 4-byte intdgatifiers.
On an AMD Athlon 1533MHz machine with a 6-way RAID-5 disk
volume and 2GB of main memory, each application of Algorithm
on the 80M page hRGEWEB dataset takes roughly 10 minutes.
Given that computing PageRank generally requires up to pO0 a
plications of Algorithm 1, the need for fast methods is clear

We measured the relative rates of convergence of the digusit
that follow using the L norm of the residual vector; i.e.,

142 — 2 ¥,y
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functionz™ = PowerMethod() c=0.90 —&—
70 = g €=0.95 o=
T =
k=1,
repeat _ 01} ]
zk) — Af(kfl); g O\&S
6 = [lo® — 2 Dly;
k=k-+1; - BSGO
until § < ¢; =~ o001} ®oag :
} Oeos
QS@GG
Algorithm 2: Power Method %%%
0.001 i - E -
0 10 20 30 40 50 60 70 80
We describe why the L residual is an appropriate measure in Sec- # of iterations
tion 6.
Figure 1: Comparison of convergence rate for the standard
3. POWER METHOD Power Method on the LARGEWEB dataset for ¢ = 0.90 and

c = 0.95.
3.1 Formulation

One way to compute the stationary distribution of a Markov
chain is by explicitly computing the distribution at sucsige time
steps, using™™ = Az*~ 1 until the distribution converges.

This leads us to Algorithm 2, the Power Method for computing
the principal eigenvector afi. The Power Method is the oldest
method for computing the principal eigenvector of a matargd
is at the heart of both the motivation and implementationhef t
original PageRank algorithm (in conjunction with Algorthl).

The intuition behind the convergence of the power method is a
follows. For simplicity, assume that the start vecif’ lies in
the subspace spanned by the eigenvector. bThenz(® can be
written as a linear combination of the eigenvectorsiof

well. However, for a large teleport probability (and with@iform
personalization vectar), the effect of link spam is increased, and
pages can achieve unfairly high rankirfgs the extreme case, for
a teleport probability of — ¢ = 1, the assignment of rank to pages
becomes uniform. Chakrabarti et al. [5] suggest thahould be
tuned based on the connectivity of topics on the Web. Sudhdun
has generally not been possible, as the convergence of BageR
slows down dramatically for small values bf- ¢ (i.e., values ot
close to 1).

In Figure 1, we show the convergence on theRIGEWEB dataset
of the Power Method for € {0.90, 0.95} using a uniformy. Note
that increasing: slows down convergence. Since each iteration of
O =@ + sz + ... + Amiim 2) the Power Method takes 10 minutes, computing 100 iteratiens
quires over 16 hours. As the full Web is estimated to contaar o

Since we know that the first eigenvalue of a Markov matrixijis= two billion static pages, using the Power Method on Web gsaph

L close to the size of the Web would require several days of cemp
7 = AFY = @1 + a2 dailz + ..+ A Amiim (3) tation.
and In the next sections, we describe how to remove the error com-

ponents ofz® along the direction ofi; and s, thus increasing
2 = A"7© — g + QY2 + .+ A AT (D) the effectiveness of Power Method iterations.

Sinced, < ... < A < 1, AMZ® approachesi; asn grows

large. Therefore, the Power Method converges to the p@hcip 4. AITKEN EXTRAPOLATION

eigenvector of the Markov matriA.

3.2 Operation Count 4.1 Formulation

A single iteration of the Power Method consists of the single _ We begin by introducing an algorithm which we shall call Aitk
matrix-vector multiply Az*). Generally, this is a0 (n?) opera- Extrapolation. We develop Aitken Extrapolation as followg/e
tion. However, if the matrix-vector multiply is performesd @ Al- assume that the iteraté" > can be expressed as a linear com-

gorithm 1, the matrix4 is so sparse that the matrix-vector multiply ~ bination of the first two eigenvectors. This assumptionvedlais
is essentiallyO(n). In particular, the average outdegree of pages o solve for the principal eigenvecta in closed form using the

on the Web has been found to be around 7 [16]. On our datasets,successive iterateg* ) ),
we observed an average of around 8 outlinks per page. Of course,#*~? can only be approximated as a linear combi-
It should be noted that iX. is close to 1, then the power method ~ Nation of the first two eigenvectors, so tfie that we compute is
is slow to converge, becausemust be large befora? is close to only an estimate of the trug,. However, it can be seen from sec-
0, and vice versa. tion 3.1 that this approximation becomes increasingly eateuas
. . k becomes larger.
3.3 Results and Discussion We begin our formulation of Aitken Extrapolation by assugnin
As we show in [12], the eigengalp— |\2| for the Web Markov that f_"“*” can be expressed as a linear combination of the first
matrix A is given exactly by the teleport probability— c. Thus, two eigenvectors.

when the teleport probability is large, and the persontitinavec-
tor 7 is uniform over all pages, the Power Method works reasonably 2A high teleport probability means that every page is givexedtbonus”
rank. Link spammers can make use of this bonus to generatestoactures
1This assumption does not affect convergence guarantees. to inflate the importance of certain pages.
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57 = @) + iy (5)

Since the first eigenvalug; of a Markov matrix isl, we can write
the next two iterates as:

gF D = A7 = @ 4 asdeils (6)
2® = AZ*F Y = @ 4 i (7
Now, let us define
g = (@Y -2y (®)
hi = mgk) - 2:c§k71) —l—:cz(-kﬂ) 9)

wherez; represents th&th component of the vectat. Doing sim-
ple algebra using equations 6 and 7 gives:

gi = Oég()\z - 1)2(u2)? (10)
hi = 042()\2 — 1)2(u2)i (11)
Now, let us definef; as the quotieng; /h;:
fi= 9 _ M (12)
! h; 042()\2 — 1)2(U2)i
= Q2 (UQ)Z' (13)
Therefore,
[ = azitz 14)
Hence, from equation 5, we have a closed-form solutionifor
i = 3" — ity = % — JF (15)

However, since this solution is based on the assumptiorzthat)
can be written as a linear combination®f and 2, equation 15
gives only an approximation t@,;. Algorithm 3 and Algorithm 4
show how to use Aitken Extrapolation in conjunction with Baver
Method to get consistently better estimates of

Aitken Extrapolation is equivalent to applying the welldam

functionz* = Aitken(z(k=2 z=1 k) [

fori=1:ndo
= (D oty
hi = al® —2gF7Y 4 o k=2,
oy = o™ — gi/hi;

end

}

Algorithm 3: Aitken Extrapolation

functionz(™ = AitkenPowerMethog {

70 =5,
k=1;
repeat
7k — Af(kfl);
§ = [[a® — 2|y
periodically, %) = Aitken(zh=2, g1 zk),
k=k+1,
until § < ¢
}

Algorithm 4: Power Method with Aitken Extrapolation

4.2 Operation Count

In order for an extrapolation method such as Aitken Extrapol
tion or Epsilon Extrapolation to be useful, the overheadutthbe
minimal. By overhead, we mean any costs in addition to theafos
applying Algorithm 1 to generate iterates. It is clear frampec-
tion that the operation count of the loop in Algorithm 30%n),

wheren is the number of pages on the Web. The operation count

of one extrapolation step is less than the operation couatsih-
gle iteration of the Power Method, and since Aitken Extrafioh
may be applied only periodically, we say that Aitken Extriagion
has minimal overhead. In our implementation, the additicoat

Aitken A* method for accelerating linearly convergent sequences [1]of each application of Aitken Extrapolation was negligiblabout

to each component of the itera&*~2). What is novel here is this

derivation of Aitken acceleration, and the proof that Artlaeceler-
ation computes the principal eigenvector of a Markov matriane
step under the assumption that the power-iteration estiF&t 2

can be expressed as a linear combination of the first two eégen

tors.

1% of the cost of a single iteration of the Power Method (il&6,
of the cost of Algorithm 1).

4.3 Experimental Results

In Figure 2, we show the convergence of the Power Method
with Aitken Extrapolation applied once at the 10th iteratioom-

As a sidenote, let us briefly develop a related method. Rather pared to the convergence of the unaccelerated Power Metitod f

than using equation 8, let us defiggalternatively as:

gi = (@ — 2@ — 2 Y) = aha (A — 1) (u2)?

We defineh as in equation 9, angl, now becomes
PO TR DPTCY T Dl Y
‘ hi 042()\2 — 1)2(u2)i

= a22(u2)s

By equation 6,

—

51 = :E(kil) — 042)\2'52 = i”(kil) — f

Again, this is an approximation t@;, since it's based on the as-
sumption thatz*~2) can be expressed as a linear combination of
i1 andidz. What is interesting here is that this is equivalent to

performing a second-order epsilon acceleration algorit2®h on

each component of the iterat&—2). For this reason, we call this

algorithm Epsilon Extrapolation.
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the STANFORD.EDU dataset. The-axis denotes the number of
times a multiplicationAZ occurred; i.e., the number of times Al-
gorithm 1 was needed. Note that there is a spike at the aatieler
step, but speedup occurs nevertheless. This spike is caysbe
poor approximation fotis.

Forc = 0.99, Aitken Extrapolation takes 38% less time to reach
an iterate with aresidual 6£01. However, after this initial speedup,
the convergence rate for Aitken slows down, so that to readh a
erate with a residual di.002, the time savings drops to 13%. For
lower values ofc, Aitken provided much less benefit. Since there
is a spike in the residual graph, if Aitken Extrapolation jpked
too often, the power iterations will not converge. In expemts,
Epsilon Extrapolation performed similarly to Aitken Expiation.

4.4 Discussion

In this section, we presented Aitken Extrapolation, ancbaadly
related method called Epsilon Extrapolation. Aitken Eptiation
is equivalent to applying the well-known Aitkeh® method [1] to



No Extrapolafion E—
Aitken Extrapolation

L1 residual

0.001 :
100
# of iterations

50 200

Figure 2: Comparison of convergence rate for unacceler-
ated Power Method and Aitken Extrapolation on the STAN-
FORD.EDU dataset, forc = 0.99. Extrapolation was applied
at the 10th iteration.

each component of the iterat& ~2), and Epsilon Extrapolation is
equivalent to applying a second-order epsilon acceleratiethod

to each component of the iteraf& ~? [22]. What is novel here
is this derivation of these methods, and the proof that theeth-
ods compute the principal eigenvector of a Markov matrix e o
step under the assumption that the power-iteration estifi&t 2

can be expressed as a linear combination of the first two eégen
tors. Furthermore, these methods have not been used thtes far
accelerate eigenvector computations.

These methods are very different from standard fast eidyesrso
which generally rely strongly on matrix factorizations oatmix
inversions. Standard fast eigensolvers do not work welltter
PageRank problem, since the web hyperlink matrix is so large
sparse. For problems where the matrix is small enough foffan e
cient inversion, standard eigensolvers such as invensida are
likely to be faster than these methods. The Aitken and Epdibo-
trapolation methods take advantage of the fact that thediigen-
value of the Markov hyperlink matrix is 1 to find an approximat
to the principal eigenvector.

In the next section, we present Quadratic Extrapolatiorichvh
assumes the iterate can be expressed as a linear combiogtitn
first threeeigenvectors, and solves fay in closed form under this
assumption. As we shall soon discuss, the Quadratic Extrpo
step is simply a linear combination of successive iterated,thus
does not produce spikes in the residual.

5. QUADRATIC EXTRAPOLATION

5.1 Formulation

We develop the Quadratic Extrapolation algorithm as foiow
We assume that the Markov mattikhas only 3 eigenvectors, and
that the iteratet*~®) can be expressed as a linear combination of
these 3 eigenvectors. These assumptions allow us to saltbeo
principal eigenvectoti; in closed form using the successive iterates
gh=3) ),

Of course,A has more than 3 eigenvectors, affi— can only
be approximated as a linear combination of the first threensigc-
tors. Therefore, th@; that we compute in this algorithm is only an
estimate for the trug;. We show empirically that this estimate is
a better estimate @, than the iterat&'*~), and that our estimate
becomes closer to the true valueiafask becomes larger. In Sec-
tion 5.3 we show that by periodically applying Quadraticrfagb-
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lation to the successive iterates computed in PageRankafoes

of c close to 1, we can speed up the convergence of PageRank by a

factor of over 3.

We begin our formulation of Quadratic Extrapolation by assu
ing thatA has only three eigenvectois, . . . , @3 and approximat-
ing z*~3) as a linear combination of these three eigenvectors.

#2573 = @) + aoils + asiis (16)
We then define the successive iterates
Y A 17)
gk Atk (18)
g® = Az (19)

Since we assumd has 3 eigenvectors, the characteristic polyno-
mial pa(A) is given by:

pa(N) =70 + 71X + 7207 + 30° (20)

A is a Markov matrix, so we know that the first eigenvalue =
1. The eigenvalues oft are also the zeros of the characteristic
polynomialp 4 (). Therefore,

(1)

The Cayley-Hamilton Theorem states that any mattisatisfies
it's own characteristic polynomial4(A) = 0 [8]. Therefore, by
the Cayley-Hamilton Theorem, for any vectom R",

pa(l)=0=v+v1+72+73=0

pa(A)z=0= [yol + 1A+ v A% + 73A3]z =0 (22)
Lettingz = 53,
[YoI +mA+~2A% + 4343753 =0 (23)
From equations 17-19,
0B D) £y 7% ozt D {0 — g (24)
From equation 21,
i;(k—B)(_,yl — oy — ’Yg) +,Y1i,*(k72)+
7oz F Y 4 hsz®) =0 (25)
We may rewrite this as,
e G WA o R Ce S
@ )5 =0 (26)
Let us make the following definitions:
27(1#2) — g2 _ 2(k-3) 27)
T I C R ) (28)
7o k) _ 2(k=3) (29)
We can now write equation 26 in matrix notation:
(52 G g® )7=0 (30)

We now wish to solve fofj. Since we’re not interested in the trivial
solutiony = 0, we constrain the leading term of the characteristic
polynomial~ys:

(1

We may do this because constraining a single coefficient ®f th
polynomial does not affect the zerbsEquation 30 is therefore

v3=1

3i.e., equation 31 fixes a scaling f§r



function#* = QuadraticExtrapolatioiz*=% ... #*) {
forj=k—2:kdo
g’(]) — 70) _ z(k=3)
end
Y = ( g*2 gh-ny;
Y3 =1;
ga! _ + (k).
=Y :
( 7 ) Y
Yo = —(71 472+ 73);
Bo=m+y2+73,;
&—w+%;
ﬁz
= ﬁox(k 2) + B k=1 + B2 *(k);
}
Algorithm 5: Quadratic Extrapolation
written:
( g»(k—2) g»(k—l) ) ( ’77; ) _ _gmc) (32)

This is an overdetermined system, so we solve the corregmpnd
least-squares problem.
) —y g

whereY * is the pseudoinverse of the mattix= ( 7*~2 g*~1

Now, equations 31, 33, and 21 completely determine the eoeffi
cients of the characteristic polynomiak (\) (equation 20).

We may now dividey4 (\) by A—1 to get the polynomiaj 4 (1)),
whose roots ar@, and\s, the second two eigenvalues 4f

Y1

V2 (33)

Yo + YA+ 22?4 33

P = Bo+ Bid+ 2A? (34)

ga(\) =

Simple polynomial division gives the following values &, 51,
and3a:

Bo Y1+7v2+73 (35)
B = Y2+ (36)
B2 = 73 (37)

Again, by the Cayley-Hamilton Theorem, ifis any vector in
R™,

qa(A)z = (38)

whereti; is the eigenvector ol corresponding to eigenvalue 1 (the

R
U1

principal eigenvector). Letting = (% =2
i = qa(A)T* =[BT + B1A+ 3477 (39)
From equations 17-19, we get a closed form solutionzfor
= Boz®2 4 g 7D 1 g, 7P (40)

However, since this solution is based on the assumptionAtrats
only 3 eigenvectors, equation 40 gives only an approximato
1.

Algorithms 5 and 6 show how to use Quadratic Extrapolation
in conjunction with the Power Method to get consistentlytdret
estimates ofi; .
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functionz(™ = QuadraticPowerMethog) {

70 — 7
k=1,
repeat
z2k) — Aggk=1).
5= || — 2® D)
periodically,
z® = QuadraticEaztra]r)olation(i"’(k73)7 R i"(k));
k=k+1;
until § < ¢;
}

Algorithm 6: Power Method with Quadratic Extrapolation

1. Compute the reduce@R factorizationY = QR using 2
steps of Gram-Schmidt.

2. Compute the vectorQ¥y ™).

3. Solve the upper triangular system:

R<’71 ) QT (k)

V2
for ( 1; ) using back substitution.

Algorithm 7: Using Gram-Schmidt to solve for, and--.

5.2 Operation Count

The overhead in performing the extrapolation shown in Algo-
rithm 5 comes primarily from the least-squares computabiom

and-y: ( ) )

It is clear that the other steps in this algorithm are eithét) or
O(n) operations.

SinceY is ann x 2 matrix, we can do the least-squares solution
cheaply in just 2 iterations of the Gram-Schmidt algorith2d][
Thereforey; andv, can be computed i®(n) operations. While
a presentation of Gram-Schmidt is outside of the scope @&f thi
paper, we show in Algorithm 7 how to apply Gram-Schmidt to
solve for[y1v2]" in O(n) operations. Since the extrapolation step
is on the order of a single iteration of the Power Method, and
since Quadratic Extrapolation is applied only periodicalluring
the Power Method, we say that Quadratic Extrapolation has- mi
mal overhead. In our experimental setup, the overhead ofghesi
application of Quadratic Extrapolation is half the cost sfandard
power iteration (i.e., half the cost of Algorithm 1). Thismhber in-
cludes the cost of storing on disk the intermediate datairedby
Quadratic Extrapolation (such as the previous iteraté@s}eshey
may not fit in main memory.

Y1

—_y+t#®
7 Y

5.3 Experimental Results

Of the algorithms we have discussed for accelerating theeten
gence of PageRank, Quadratic Extrapolation performs thiedoe-
pirically. In particular, Quadratic Extrapolation considbly im-
proves convergence relative to the Power Method when thgpdam
ing factorcis close to 1. We measured the performance of Quadratic
Extrapolation under various scenarios on thRIGEWEB dataset.
Figure 3 shows the rates of convergence whes 0.90; after
factoring in overhead, Quadratic Extrapolation reduces ttime
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Figure 3: Comparison of convergence rates for Power Method
and Quadratic Extrapolation on LARGEWEB for ¢ = 0.90.
Quadratic Extrapolation was applied the first 5 times that three
successive power iterates were available.
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Figure 4. Comparison of convergence rates for Power Method
and Quadratic Extrapolation on LARGEWEB for ¢ = 0.95.
Quadratic Extrapolation was applied 5 times.

needed to reach a residual @01 by 23%* Figure 4 shows the
rates of convergence when= 0.95; in this case, Quadratic Ex-
trapolation speeds up convergence more significantlynga®1%

in the time needed to reach a residuadd@f01. Finally, in the case
wherec = 0.99, the speedup is more dramatic. Figure 5 shows
the rates of convergence of the Power Method and Quadratic Ex
trapolation forc = 0.99. Because the Power Method is so slow
to converge in this case, we plot the curves until a residuiald

is reached. The use of extrapolation saves 69% in time neteded
reach aresidual df.01; i.e., the unaccelerated Power Method took
over 3 times as long as the Quadratic Extrapolation methostich

the desired residual. The wallclock times for each of thesear-

ios are summarized in Figure 6.

Figure 7 shows the convergence for the Power Method, Aitken
Extrapolation, and Quadratic Extrapolation on theSFORD.EDU
dataset; each method was carried out to 200 iterations. ahra
residual 0f0.01, Quadratic Extrapolation saved 59% in time over
the Power Method, as opposed to a 38% savings for Aitken fxtra
olation.

An important observation about Quadratic Extrapolatiothat

4The time savings we give factor in the overhead of applyirtgagolation,
and represent “wall-clock” time savings.
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Figure 5: Comparison of convergence rates for Power Method
and Quadratic Extrapolation on LARGEWEB whenc = 0.99.
Quadratic Extrapolation was applied all 11 times possible.
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Figure 6: Comparison of wallclock times taken by Power
Method and Quadratic Extrapolation on LARGEWEB for ¢ =
{0.90,0.95,0.99}. For ¢ = {0.90, 0.95}, the residual tolerance
e was set to 0.001, and for: = 0.99, it was set to 0.01.

it does not necessarily need to be applied too often to agmeax-
imum benefit. By contracting the error in the current itetang
the direction of the second and third eigenvectors, QuiadExt-
trapolation actually enhances the convergence of futupticap
tions of the standard Power Method. The Power Method, as dis-
cussed previously, is very effective in annihilating ercompo-
nents of the iterate in directions along eigenvectors withlseigen-
values. By subtracting off approximations to the secondthird
eigenvectors, Quadratic Extrapolation leaves error corapts pri-
marily along the smaller eigenvectors, which the Power idetis
better equipped to eliminate.

For instance, in Figure 8, we plot the convergence when Qitiadr
Extrapolation is applied 5 times compared with when it isligob
as often as possible (in this case, 14 times), to achieveidueds
of 0.001. Note that the additional applications of Quadratic Ex-
trapolation do not lead to much further improvement. In facce
we factor in the 0.5 iteration-cost of each application ob@uatic
Extrapolation, the case where it was applied 5 times endingb
faster.
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Figure 7: Comparison of convergence rates for Power Method,
Aitken Extrapolation, and Quadratic Extrapolation on the
STANFORD.EDU dataset for ¢ = 0.99. Aitken Extrapolation
was applied at the 10th iteration, Quadratic Extrapolation was
applied every 15th iteration. Quadratic Extrapolation per-
forms the best by a considerable degree. Aitken suffers from
a large spike in the residual when first applied.

5.4 Discussion

Like Aitken and Epsilon Extrapolation, Quadratic Extragian
makes the assumption that an iterate can be expressed &aa lin
combination of a subset of the eigenvectors4oin order to find
an approximation to the principal eigenvector4f In Aitken and
Epsilon Extrapolation, we assume thi&f~2 can be written as a
linear combination of the first two eigenvectors, and in Qatd
Extrapolation, we assume that*—3) can be written as a linear
combination of the first three eigenvectors. Since the apsam
made in Quadratic Extrapolation is closer to reality, theuténg
approximations are closer to the true value of the princgigén-
vector of A.

While Aitken and Epsilon Extrapolation are logical extems of
existing acceleration algorithms, Quadratic Extrapolatis com-
pletely novel. Furthermore, all of these algorithms aresgaipur-
pose. Thatis, they can be used to compute the principal\sgear
of any large, sparse Markov matrix, not just the web grapheyTh
should be useful in any situation where the size and spaskitye
matrix is such that a QR factorization is prohibitively erpave.

One thing that is interesting to note is that since acceterat
may be applied periodically during any iterative process gfener-
ates iterate$® that converge to the principal eigenvectr, it is
straightforward to use Quadratic Extrapolation in configrcwith
other methods for accelerating PageRank, such as Gaudst-fxi
2].

6. MEASURES OF CONVERGENCE

In this section, we present empirical results demonstyattire
suitability of the Ly residual, even in the context of measuring con-
vergence ofinduced document rankingsln measuring the con-
vergence of the PageRank vector, prior work has usuallgdeain
or = ||Az® — z®)||,, the L, norm of the residual vector, for
p = 1orp = 2, as an indicator of convergence. Given the intended
application, we might expect that a better measure of cgevee
is the distance, using an appropriate measure of distapt@ebn
the rank orders for query results induced by® andz®. We
use two measures of distance for rank orders, both baseaaheh
Kendall's< rank correlation measure: tl€Dist measure, defined
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Figure 8: Comparison of convergence rates for Quadratic Ex-
trapolation on LARGEWEB for ¢ = 0.95, under two scenarios:
Extrapolation was applied the first 5 possible times in one cse,
and all 14 possible times in the other. Applying it only 5 time
achieves nearly the same benefit in this case.

below, and thé{min measure, introduced by Fagin et al. in [7]. To
see if the residual is a “good” measure of convergence, we com
pzr)ed it to theé{ Dist andKmin of rankings generated byz*) and

x .

We show empirically that in the case of PageRank computa-
tions, the L residualdy is closely correlated with th&Dist and
Kmin distances between query results generated using the values
Az™ andz (.

We define the distance measukd)ist as follows. Consider two
partially ordered lists of URLs;; and 72, each of lengttk. Let U
be the union of the URLs im andr:. If p1 isU — 71, then letr{
be the extension of;, wherer{ containsp; appearing after all the
URLs in 7.5 We extendr, analogously to yield. KDist is then
defined as:

KDist(11,m2) =

{(u,v) : 71, 75 disagree on order dfu, v),u # v}|
(unaul =1

In other wordsKDist(1, 2) is the probability that; andr; dis-
agreé on the relative ordering of a randomly selected pair of dis-
tinct node(u,v) € U x U.

To measure the convergence of PageRank iterations in téfms o
induced rank orders, we measured Kk®ist distance between
the induced rankings for the top 100 results, averaged s@ds
test queries, using successive power iterates for thedeEWEB
dataset, with the damping facteset to 0.9. The average residuals
using theKDist, Kmin, and Ly measures are plotted in Figuré 9.
Surprisingly, the L residual is almost perfectly correlated with
KDist, and is closely correlated witmin.> A rigorous explana-
tion for the close match between the tesidual and the Kendall's
7 based residuals is an interesting avenue of future invaiiy

(41)

5The URLs inp are placed with theameordinal rank at the end af.

6A pair ordered in one list and tied in the other is considerdisagreement.
“Computing Kendall'sr over the complete ordering of all ofARGEWEB
is expensive; instead we opt to compii®ist andK i, over query results.
8The L, residualdy, is normalized so tha is 1.

9We emphasize that we have shown close agreement betweeand.
KDist for measuring residuals, not for distances between arpitectors.
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Figure 9: Comparison of the L; residual vs.KDist and Kin for
PageRank iterates. Note that the two curves nearly perfeatl
overlap, suggesting that in the case of PageRank, the easilgl-
culated L, residual is a good measure for the convergence of
query-result rankings.

7. RELATED WORK

7.1 Fast Eigenvector Computation

The field of numerical linear algebra is a mature field, andyman
algorithms have been developed for fast eigenvector ccatipos.
However, many of these algorithms are unsuitable for troblgm,
because they require matrix inversions or matrix deconiposi
that are prohibitively expensive (both in terms of size grate) for
a matrix of the size and sparsity of the Web-link matrix. Fcare-
ple,inverse iteratiorwill find the principal eigenvector ofl in one
iteration, since we know the first eigenvalue. However, lisgéter-
ation requires the inversion ef, which is anO(n?) operation. The
QR Algorithm with shift$s also a standard fast method for solving
nonsymmetric eigenvalue problems. However, the QR Alborit
requires a QR factorization of at each iteration, which is also an
O(n®) operation. Theé\rnoldi algorithm is also often used for non-
symmetric eigenvalue problems. However, the strength abldi
is that it quickly computes estimates to the first few eigares
Once it has a good estimate of the eigenvalues, it uses @ters
eration to find the corresponding eigenvectors. In the PagkR
problem, we know that the first eigenvalue 4fis 1, sinceA is a
Markov matrix, so we don’t need Arnoldi to give us an estinfte
1. For a comprehensive review of these methods, see [8].

However, there is a class of methods from numerical linear al
gebra that are useful for this problem. We may rewrite thereig
problemAZ = & as the linear system of equatior{g:— A)Z = 0,
and use the classical iterative methods for linear systeacobi,
Gauss-Seidel, and Successive Overrelaxation (SOR). Eamt
trix A in the PageRank problem, the Jacobi method is equivalent
to the Power method, but Gauss-Seidel is guaranteed to te. fas
This has been shown empirically for the PageRank problem [2]
Note, however, that to use Gauss-Seidel, we would have tahsor
adjacency-list representation of the Web graph, so that-laks
for pages, rather than forward-links, are stored conseslyti The
myriad of multigrid methods are also applicable to this peoh
For a review of multigrid methods, see [17].

7.2 PageRank

Seminal algorithms for graph analysis for Web-search were i
troduced by Page et al. [18] (PageRank) and Kleinberg [15] )}
Much additional work has been done on improving these algo-
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rithms and extending them to new search and text mining tidsks
6, 19, 3, 20, 11]. More applicable to our work are several pa-
pers which discuss the computation of PageRank itself [LD4P
Haveliwala [10] explores memory-efficient computationd &ug-
gests using induced orderings, rather than residuals, &sune
convergence. Arasu et al. [2] uses the Gauss-Seidel method t
speed up convergence, and looks at possible speed-ups lojt-exp
ing structural properties of the Web graph. Jeh and Widonp [14
explore the use of dynamic programming to compute a large- num
ber of personalized PageRank vectors simultaneously. Otk i

the first to exploit extrapolation techniques specificaltgigned to
speed up the convergence of PageRank, with very little @aeth

8. CONCLUSION

Web search has become an integral part of modern information
access, posing many interesting challenges in develofiiagtiee
and efficient strategies for ranking search results. Onbefitost
well-known Web-specific ranking algorithms is PageRankech+
nigue for computing the authoritativeness of pages usiegif
perlink graph of the Web. Although PageRank is largely an off
line computation, performed while preprocessing and imdga
Web crawl! before any queries have been issued, it has beesme i
creasingly desirable to speed up this computation. Rapiaiywing
crawl repositories, increasing crawl frequencies, anddéere to
generate multiple topic-based PageRank vectors for eastl are
all motivating factors for our work in speeding up PageRam¢
putation.

Quadratic Extrapolation is an implementationally simmeht
nigue that requires little additional infrastructure tteigrate into
the standard Power Method. No sorting or modifications of the
massive Web graph are required. Additionally, the extraimh
step need only be applied periodically to enhance the cgavee
of PageRank. In particular, Quadratic Extrapolation wdrkelim-
inating the bottleneck for the Power Method, namely the sdco
and third eigenvector components in the current iterates boost-
ing the effectiveness of the simple Power Method itself.
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