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A new project, ThunderGBM, has recently been released. ThunderGBM
supports GBDTs and Random Forests on GPUs. ThunderGBM can beat
existing libraries such as XGBoost, CatBoost and LightGBM by over 10
times in many cases. More information at https://github.com/Xtra-
Computing/thundergbm

By the way, there is another project of the same group of researchers
for fast SVMs. You can enjoy 100 times speedup over LibSVM.
https://github.com/Xtra-Computing/thundersvm
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