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Implementation of new methods and approaches to data
processing called “Big Data” is actual especially for high
velocity systems. An example of such system is an online
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advertising auction, where the number of requests is above
100 per second. In case of high velocity traditional batch
learning algorithms not always lead to accurate and stable
results. In the article, the author deals with online learning
algorithm to predict the Click-Through-Rate for an online ad.
After the author compare the result of working of two
algorithms and shows the problem of using batch learning.

Key words: information technologies in economics,
economic-mathematic modeling, online learning algorithms,
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