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A coordinator setting relevant parameters of a Gradient Boosting Decision Tree model

A maximum number of decision trees T, a maximum depth of trees L, an initial predicted
value base, etc.

Sending the relevant parameters to respective participants

Letting a tree counter t=1

For each participant, initializing a training target of a k™ tree
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Letting a tree layer counter I=1, and letting a node counter of a current layer n=1

For each participant, determining a segmentation point of a local current node n according
to the data of the current node and an optimal segmentation point algorithm

The coordinator counting the segmentation point information of all participants, and
determining a segmentation feature f and a segmentation value v according to the greedy
algorithm

The coordinator sending the finally determined segmentation information, including but
not limited to the determined segmentation feature f and segmentation value v, to respective
participants

Each participant segmenting a data set of the current node according to the segmentation
feature f and the segmentation value v, and distributing new segmentation data to child nodes
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