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Bringing HPC Techniques to Deep

Learning
Tuesday, February 21, 2017

Note: This blog post was originally written for the Baidu Research technical blog, and is
reproduced here with their permission. Since then, these ideas have evolved and been
incorporated into the excellent Horovod library by Uber (https://github.com/uber/horovod),

which is the easiest way to use MPI or NCCL for multi-GPU or multi-node deep learning
applications.

Summary: Neural networks have grown in scale over the past several years, and training
can require a massive amount of data and computational resources. To provide the required
amount of compute power, we scale models to dozens of GPUs using a technique common
in high-performance computing (HPC) but underused in deep learning. This technique, the
ring allreduce, reduces the amount of time spent communicating between different GPUs,
allowing them to spend more of their time doing useful computation. Within Baidu’s Silicon
Valley Al Lab (SVAIL), we have successfully used these techniques to train state-of-the art
speech recognition models. We are excited to release our implementation of the ring
allreduce as a library as well as a patch for TensorFlow, and we hope that by releasing
these libraries we can enable the deep learning community to scale their models more
effectively.

To learn more about the ring allreduce and why it lets us scale easily to many GPUs, read
on!

Introduction

Over the past several years, neural networks have proven to be an incredibly effective tool
for a variety of problems, and have quickly grown in size and computational requirements.
In 2012, the SuperVision convolutional network for image recognition made big gains in
object recognition with two GPUs for a week and 60 million parameters!. In 2016,
researchers made breakthroughs on language modeling with a network with over a billion
parameters trained on 32 GPUs for three weeks?. Within the Silicon Valley AI Lab at Baidu
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Research, in 2014 the first iteration of our Deep Speech speech recognition system
approximately 11 million parameters®, while the next iteration a year later had grown to
100 million parameters3.

As the number of parameters and computational needs of neural networks grow, efficiently
parallelizing neural network training on many nodes and many GPUs becomes more and
more important, because waiting months for large networks to train slows down
experimentation and limits further development. In this blog post, we present a technique
from the field of high-performance computing (HPC) and demonstrate how it can be applied
to deep learning to achieve significant performance gains in neural network training.

The Communication Problem

When parallelizing training of a neural network onto many GPUs, you must choose how to
distribute different operations onto the different GPUs available to you. Here, we focus on a
technique known as data parallel stochastic gradient descent (SGD). As in standard SGD,
gradient descent is done with subsets of the data (minibatches), taking many iterations to
progress through the entire dataset. In data parallel training, however, each GPU has a
complete copy of the entire neural network model and for each iteration is assigned only a
subset of the samples in the minibatch. For each iteration, every GPU runs forward
propagation of the network on its data, followed by error backpropagation to compute the
gradient of the loss with respect to the network parameters. Finally, the GPUs communicate
with each other to average the gradients computed by the different GPUs, apply the
averaged gradient to the weights to obtain new weights. The GPUs all progress through the
iterations in lock-step, and once a GPU has completed its iteration, it must wait for all other
GPUs to complete theirs so that the weights can be properly updated. This is equivalent to
doing SGD on a single GPU, but we obtain a speedup by distributing the data among
multiple GPUs and doing the computations in parallel.

When you only have two GPUs and parameters measured in megabytes of data, it may not
matter much exactly how those GPUs communicate. However, when your models have
billions of parameters, the gradients may take gigabytes of space (because there is a
gradient value for every parameter), and you are coordinating dozens of GPUs, the

communication mechanism becomes crucial.

For example, consider the most straight-forward communication mechanism possible. Every
GPU computes a gradient on its subset of the minibatch. Then, every GPU sends its
gradient to a single GPU, which takes the average of all the gradients, and sends the
average back to all the other GPUs.
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The more data needs to be sent, the longer it takes to send it; every communication channel
has a maximum throughput (the bandwidth). For example, a good internet connection may
provide a bandwidth of 15 megabytes per second, and a gigabit ethernet connection can
provide a bandwidth of 125 megabytes per second. Specialized networking hardware on an
HPC cluster, such as Infiniband, may provide a bandwidth of several gigabytes per second
between nodes.

In the straight-forward mechanism where data is sent and received from a single GPU, that
single GPU must receive all parameters from all GPUs, and send all parameters to all GPUs.
The more GPUs are in the system, the greater the communication cost.

Let’s evaluate how this communication strategy works on a real model, such as a speech
recognition network modeled after Baidu’s Deep Speech 23, with three hundred million
trainable parameters. Three hundred million parameters, at four bytes per parameter; is
roughly 1.2 gigabytes of data. Let’s suppose that the networking hardware on your system
can support a bandwidth of one gigabyte per second; in that case, parallelizing your system
onto two GPUs as described above will slow every iteration down by 1.2 seconds.
Parallelizing your training onto ten GPUs will slow every iteration down by 10.8 seconds; as
the number of GPUs grows, the time it takes to do every iteration grows linearly. Even if the
iterations take several seconds each, this linear growth in communication cost quickly
makes further parallelization impractical and kills the efficiency of your training.
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One alternative is to give up on the synchronous nature of the training algorithm and
remove the constraint that all GPUs progress in lock-step through the iterations of gradient
descent. However, while this can make it easier to parallelize your model, algorithms that
remove this constraint (variants of asynchronous SGD) can be difficult to debug and for
some models can converge to subpar results, so we do not consider them for the purpose of
this blog post.

Instead, we can fix the communication problem by using distributed reduction algorithms
from the field of high performance computing and taking advantage of a bandwidth-optimal
ring allreduce.

The Ring Allreduce

The main issue with the simplistic communication strategy described above was that the
communication cost grew linearly with the number of GPUs in the system. In contrast, a
ring allreduce is an algorithm for which the communication cost is constant and
independent of the number of GPUs in the system, and is determined solely by the slowest
connection between GPUs in the system; in fact, if you only consider bandwidth as a factor
in your communication cost (and ignore latency), the ring allreduce is an optimal
communication algorithm?. (This is a good estimate for communication cost when your
model is large, and you need to send large amounts of data a small number of times.)

The GPUs in a ring allreduce are arranged in a logical ring. Each GPU should have a left
neighbor and a right neighbor; it will only ever send data to its right neighbor, and receive
data from its left neighbor.
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The algorithm proceeds in two steps: first, a scatter-reduce, and then, an allgather. In the
scatter-reduce step, the GPUs will exchange data such that every GPU ends up with a
chunk of the final result. In the allgather step, the GPUs will exchange those chunks such
that all GPUs end up with the complete final result.

The Scatter-Reduce

For the sake of simplicity, let’s assume that the goal is sum up, elementwise, all elements of
a single large array of floating point numbers; there are N GPUs in the system, each of the

GPUs has an array of the same size, and at the end of the allreduce every GPU should have
an array of the same size that contains the sum of the numbers in the original arrays.

To begin, the GPUs partition the array into N smaller chunks (where N is the number of
GPUs in the ring).
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Partitioning of an array into N chunks

Next, the GPUs will do N-1 iterations of the scatter-reduce; in every iteration, the GPU will
send one of its chunks to its right neighbor, and will receive a chunk from its left neighbor
and accumulate into that chunk. The chunk being sent and received by every GPU is
different every iteration; the nth GPU starts by sending chunk n and receiving chunk n - 1,
and then proceeds backwards from there, each iteration sending the chunk it received in
the previous iteration.

For example, in the first iteration, the five GPUs in the diagram above will send and receive
the following chunks:

GPU Send Receive
Chunk 0 Chunk 4
Chunk 1 Chunk O
Chunk 2 Chunk 1
Chunk 3 Chunk 2
Chunk 4 Chunk 3

https://andrew.gibiansky.com/blog/machine-learning/baidu-allreduce/



06/10/2022, 08:18 Bringing HPC Techniques to Deep Learning - Andrew Gibiansky

Arrays Being Summed

dg bg Cp dy €p

a, b, (o d, €4
4
a, b, Cy d, €,
4
a, by C3 dy 8y
4
a, by Cy d, €y

Data transfers in the first iteration of scatter-reduce

After the first send and receive is completed, each GPU will have a chunk that consists of
the sum of that same chunk on two different GPUs. For example, the first chunk on the
second GPU will be the sum of the values in that chunk from the second GPU and the first
PU.

)
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Itermediate sums after the first iteration of scatter-reduce is complete

In the next iterations, the process continues, and by the end, each GPU will have one chunk
that contains the sum of all the values in that chunk across all the GPUs. The images below
demonstrate all the data transfers and intermediate results, starting with the first iteration
and continuing until the scatter-reduce is complete.
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Scatter-reduce data transfers (iteration 1)
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Scatter-reduce data transfers (iteration 2)
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Scatter-reduce data transfers (iteration 3)
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Final state after all scatter-reduce transfers
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After the scatter-reduce step is complete, every GPU has an array of values, and some of
those values (one chunk per GPU) are the final values which include contributions from all
the GPUs. In order to complete the allreduce, the GPUs must exchange those chunks, so
that all GPUs have all the necessary values.

The ring allgather proceeds identically to the scatter-reduce (with N-1 iterations of sends
and receives), except instead of accumulating values the GPUs receive, they simply
overwrite the chunks. The nth GPU starts by sending the n+1th chunk and receiving the
nth chunk, and then in future iterations always sends the chunk it has just received.

For example, in the first iteration of our five-GPU setup, the GPUs will send and receive the
following chunks:

GPU Send Receive

Chunk 1 ChunkO
Chunk 2 Chunk 1
Chunk 3 Chunk 2
Chunk 4 Chunk 3
Chunk 0 Chunk 4
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Data transfers in the first iteration of the allgather

After the first iteration is completed, each GPU will have two chunks of the final array.
In the next iterations, the process continues, and by the end, each GPU will have the fully
accumulated values for the entire array. The images below demonstrate all the data

transfers and intermediate results, starting with the first iteration and continuing until the
allgather is complete.
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Allgather data transfers (iteration 1)
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Allreduce Communication Cost
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Recall that for the simplistic communication algorithm described in the introduction, the
communication cost grew linearly with the number of GPUs. The primary reason that an
allreduce works well is that this is no longer the case.

In the system we described, each of the N GPUs will send and receive values N-1 times for
the scatter-reduce, and N-1 times for the allgather. Each time, the GPUs will send K/ N
values, where K is the total number of values in array being summed across the different
GPUs. Therefore, the total amount of data transferred to and from every GPU is

K
Data Transferred = 2(N — l)ﬁ

which, crucially, is independent of the number of GPUs.

Since all of the transfers happen synchronously in discrete iterations, the speed of the
allreduce is limited by the slowest (lowest bandwidth) connection between adjacent GPUs
in the ring. Given the right choice of neighbors for every GPU, this algorithm is bandwidth-
optimal and is the fastest possible algorithm for doing an allreduce (assuming that latency
cost is negligible compared to bandwidth)?. In general, the algorithm functions best if all
GPUs on a node are next to each other in the ring; this minimizes the amount of network
contention, which could otherwise significantly reduce the effective bandwidth of the GPU-
GPU connections.

Applying the Allreduce to Deep Learning

The ring allreduce is a well-known algorithm in the field of high-performance computing,
but tends to receive fairly little use within deep learning. In our lab, we’ve managed to use
this tool as the basis for all our data-parallel training, allowing us to effectively scale
training to dozens of GPUs.

In order to minimize communication overhead, we can exploit the structure of the neural
network. In every iteration, every GPU runs forward propagation to compute errors, and
then runs backward propagation to compute gradients for each of the parameters of the
neural network. Backpropagation computes gradients starting from the output layer and
moving towards in the put layer, which means that gradients for the output layer
parameters are available significantly before gradients for the earlier layers. Since the
allreduce can operate on a subset of the parameters of the network at a time, we can start
the allreduce on the output layer parameters while the other gradients are still being
computed. Doing so overlays the communication with the rest of the computation in the
backpropagation step, and so reduces the total amount of time each GPU ends up waiting
for communication to complete.
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For example, consider a language model similar to the one in?, but with approximately 300
million learnable parameters (and thus with a total gradient size of 1.2 gigabytes). Using
the allreduce, each GPU must send and receive about 2.4 gigabytes of data. Using a CUDA-
aware MPI implementation (such as OpenMPI), we can transfer data between GPUs using
GPUDirect RDMA with a bandwidth of roughly 10 gigabytes per second; however, the
connection between nodes in our cluster is slower, with Infiniband providing a bandwidth of
roughly 6 gigabytes per second. Since the limiting factor is the Infiniband connections, a
single iteration requires about

2.4 gigabytes

. ~ 400 milliseconds per iteration
6.0 gigabytes per second

Since layers deeper into the network have gradients available first, we can start doing the
data transfers before the entire backpropagation pass is completed, so the true overhead
may be less than 400 milliseconds; the overlap between communication and compute may
vary depending on the nature of the neural network being optimized.

We implemented the aforementioned language model and tested the time taken per
iteration as we scale from a single GPU (with no communication overhead) to 40 GPUs.
These 40 GPUs are arranged into 5 nodes with 8 GPUs each, connected by Infiniband. We
ran the language model for 300 iterations with a batch size of 32 and computed the number
of samples processed per second.
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The number of samples processed per second with a 300-million parameter language

model scales linearly with the number of GPUs concurrently doing synchronous training.
As you can see, the throughput of the entire system scales linearly with the number of
GPUs; past a certain opint, adding more GPUs does not result in a significant slowdown of
each iteration. Running the model on 40 GPUs takes approximately 650 - 700 milliseconds
per iteration, while on a single GPU it takes approximately 370 milliseconds. Since by our
estimate communication would take 400 milliseconds, we are saving an extra 70 - 120
milliseconds per iteration by overlapping the backpropagation with the data transfer.

Conclusion

The ring allreduce, a technique from the field of high-performance computing, allows us to
efficiently average gradients in neural networks across many devices and many nodes. By
using this bandwidth-optimal algorithm during training, you can drastically reduce the
communication overhead and scale to many more devices, while still retaining the
determinism and predictable convergence properties of synchronous stochastic gradient
descent. The algorithm is network architecture and deep learning framework agnostic and
can provide tangible and immediate benefits for the efficiency of data-parallel training,
while also being fairly straight-forward and easy to implement.
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In order to make it easier for you to take advantage of these techniques, today we're
releasing baidu-allreduce (https://github.com/baidu-research/baidu-allreduce), a C library

demonstrating the allreduce algorithm which you can embed into any MPI-enabled
application. Additionally, the excellent Horovod library (https://github.com/uber/horovod) by

Uber implements the technique that we pioneered here.

We hope that other deep learning frameworks will take advantage of similar techniques
where appropriate, and that with these tools, you will be able to scale your neural network
models to many machines easily and efficiently, independent of your framework of choice.
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e NRAM: Neural Random Access Memory

(https://andrew.gibiansky.com/blog/machine-learning/nram-1)

e jq Primer: Munging JSON Data (https://andrew.gibiansky.com/blog/command-line/jq-primer)

e Creating a Culture of Good Engineering

(https://andrew.gibiansky.com/blog/thoughts/engineering-practices)
e Common Techniques in Molecular Biology

(https://andrew.gibiansky.com/blog/genetics/technique-primers)

e CRISPR Gene Editing (https://andrew.gibiansky.com/blog/genetics/crispr)

e Quick Coding Intro to Neural Networks

(https://andrew.gibiansky.com/blog/machine-learning/coding-intro-to-nns)
e Writing_a SAT Solver (https://andrew.gibiansky.com/blog/verification/writing-a-sat-solver)
e Lattice Boltzmann Method
(https://andrew.gibiansky.com/blog/physics/lattice-boltzmann-method)

e Finger Trees (https://andrew.gibiansky.com/blog/haskell/finger-trees)

e Abstraction in Haskell (Monoids, Functors, Monads)

(https://andrew.gibiansky.com/blog/haskell/haskell-abstractions)

e Typeclasses: Polymorphism in Haskell
(https://andrew.gibiansky.com/blog/haskell/haskell-typeclasses)
e Your First Haskell Application (with Gloss)

(https://andrew.gibiansky.com/blog/haskell/haskell-gloss)
e Intro to Haskell Syntax (https://andrew.gibiansky.com/blog/haskell/haskell-syntax)

e Linguistics and Syntax (https://andrew.gibiansky.com/blog/linguistics/why-syntax)

e Speech Recognition with Neural Networks

(https://andrew.gibiansky.com/blog/machine-learning/speech-recognition-neural-networks)

e Matrix Multiplication (https://andrew.gibiansky.com/blog/mathematics/matrix-multiplication)

e Recurrent Neural Networks

(https://andrew.gibiansky.com/blog/machine-learning/recurrent-neural-networks)

e (Gauss Newton Matrix

(https://andrew.gibiansky.com/blog/machine-learning/gauss-newton-matrix)

e Convolutional Neural Networks

(https://andrew.gibiansky.com/blog/machine-learning/convolutional-neural-networks)

e Fully Connected Neural Network Algorithms

(https://andrew.gibiansky.com/blog/machine-learning/fully-connected-neural-networks)
e Hessian Free Optimization

(https://andrew.gibiansky.com/blog/machine-learning/hessian-free-optimization)

e Conjugate Gradient (https://andrew.gibiansky.com/blog/machine-learning/conjugate-gradient)

e Gradient Descent Typeclasses in Haskell

(https://andrew.gibiansky.com/blog/machine-learning/gradient-descent)
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Homophony Groups in Haskell

(https://andrew.gibiansky.com/blog/linguistics/homophony-groups)
Creating Language Kernels for IPython

(https://andrew.gibiansky.com/blog/ipython/ipython-kernels)
Detecting Genetic Copynumber with Gaussian Mixture Models

(https://andrew.gibiansky.com/blog/machine-learning/gpcr-blog-post)

K Nearest Neighbors: Simplest Machine Learning
(https://andrew.gibiansky.com/blog/machine-learning/k-nearest-neighbors-simplest-machine-

learning)

Cool Linear Algebra: Singular Value Decomposition

(https://andrew.gibiansky.com/blog/mathematics/cool-linear-algebra-singular-value-decomposition)

Accelerating Options Pricing via Fourier Transforms

(https://andrew.gibiansky.com/blog/economics/accelerating-options-pricing-via-fourier-transforms)

Pricing_Stock Options via the Binomial Model
(https://andrew.gibiansky.com/blog/economics/binomial-options-pricing-model)

Your Very First Microprocessor

(https://andrew.gibiansky.com/blog/electrical-engineering/your-very-first-microprocessor)
Circuits and Arithmetic
(https://andrew.gibiansky.com/blog/electrical-engineering/circuits-and-arithmetic)

Digital Design Tools: Verilog and HDLs

(https://andrew.gibiansky.com/blog/electrical-engineering/digital-design-tools-verilog-and-hdls)

Quadcopter Dynamics and Simulation

(https://andrew.gibiansky.com/blog/physics/quadcopter-dynamics)

The Digital State (https://andrew.gibiansky.com/blog/electrical-engineering/the-digital-state)
Computing with Transistors
(https://andrew.gibiansky.com/blog/electrical-engineering/computing-with-transistors)

Machine Learning: Neural Networks

(https://andrew.gibiansky.com/blog/machine-learning/machine-learning-neural-networks)
Machine Learning: the Basics
(https://andrew.gibiansky.com/blog/machine-learning/machine-learning-the-basics)

Iranian Political Embargoes, and their Non-Existent Impact on Gasoline Prices
(https://andrew.gibiansky.com/blog/economics/iranian-political-embargoes-and-their-non-existent-

impact-on-gasoline-prices)

Computational Fluid Dynamics

(https://andrew.gibiansky.com/blog/physics/computational-fluid-dynamics)
Fluid Dynamics: The Navier-Stokes Equations
(https://andrew.gibiansky.com/blog/physics/fluid-dynamics-the-navier-stokes-equations)

Image Morphing (https://andrew.gibiansky.com/blog/image-processing/image-morphing)
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