Supplemental Material

A Missing Proofs

Theorem 1. Let € be a twice differentiable and convex loss function and consider the output pertur-
bation mechanism described above. Then, the excessive risk gap for group a € A is approximated by:

1
FRE EA{%az |Te(H) - Tr(H,)|, 3)

where H/ =V(29* Yxaneplfo«(X),Y) is the Hessian matrix of the loss function at the optimal
parameters vector 0*, computed using the group data D,, H' is the analogous Hessian computed
using the population data D, and Tx(-) denotes the trace of a matrix.

Proof. Recall that the output perturbation mechanism adds Gaussian noise directly to the non-private
model parameters 8" to obtain the private parameters 8. Denote ¢ ~ N (0, IA?O’Z) the random noise

vector with the same size as 8*. Then @ = 0* + . Using a second order Taylor expansion around 6*
the private risk function for group a € A is approximated as follows:

L(0,D,) = LO +,Dy) ~ LO,Dy) + ¢ Vo L%, D) + %elfTHéfsl/- @)

Taking the expectation with respect to ¢ on both sides of the above equation results in:

E|L£(6,D,)| ~ E[LO°, Do) +E [y Vo L(6",Dy)| + %]E " Hyy| (8a)
= L(6",D,) + %E lv" Hyy| (8b)
= L(6%,D,) + % Z E [d’i(Hf)ijl//j] (8¢)

bJ
= 26D+ 5 Y B[v?| (34)
= L(0*,D,) + %A?& Tr (H;), (8e)

where equation (8b) follows from linearity of expectation, by observing that Vg-£(6*,D,) is a
constant term, and that i is a 0-mean noise variable, thus, E[y] = 07 x V. £(6%,D,) = 0. Equation
follows by definition of Hessian matrix, where (Hy);; denotes the entry with indices i and j of
the matrix. Equation (8d) follows from that y; L v, for all i # j, and Equation from that for a

random variable X, E[X?] = (E[X])* + Var[X], and Var[y;] = A70~* Vi and definition of Trace of a
matrix.

Therefore, the group and population excessive risks are approximated as:
Ru(6) = E[ L@, D] - £©", D) ~ 502 Tr (H) ©)
R(6) =E|L@.D)| - £@6".D) ~ -A?az Tr (H,). (10)

The claim follows by definition of excessive risk gap (Equation [2)) subtracting Equation (9} from @])
in absolute values.

Corollary 1. Consider the ERM problem for a linear model fo(X) =4 07X, with L, loss function i.e.,
L(fo(X),Y) = (fo(X) = Y)2. Then, output perturbation does not guarantee pure fairness.

Proof. First, notice that for an L, loss function the trace of Hessian loss for a group a € A is:

Tr(H{) = Ex-p,IIXI|.
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Therefore, from Theorem [T} the excessive risk gap &, for group a is:

1o
€a~ 58707 [Brp, IXI| - EvplIXI] (11)
Notice that &, is larger than zero only if the average input norm of group a is different with that of
the population one. Since this condition cannot be guaranteed in general, the output perturbation
mechanism for a linear ERM model under the L, loss does not guarantee pure fairness. O

Corollary 2. If for any two groups a,b € A their average group norms Ex_ .p_||Xall = Ex,~p,||Xpll
have identical values, then output perturbation with L, loss function provides pure fairness.

Proof. The above follows directly by observing that, when the average norms of any two groups have
identical values, &, ~ 0 for any group a € A (see Equation (T1))), and thus the average norm of each
group also coincide with that of the population. m}

The above indicates that as long as the average group norm is invariant across different groups, then
output perturbation mechanism provides pure fairness.

Theorem 2. Consider the ERM problem (D) with loss € twice differentiable with respect to the model
parameters. The expected loss B[ L(0,.1; D,)] of group a€ A at iteration t+1, is approximated as:

2
BLL©:1: D)1 ~ LO:: D) ~1{gn,.go) + |95 Hi g )

non-private term

2 .
+1(gp,gp) — {gb,- Gn)) + % (E|g5H{gs| - E|gsH{gs)) (RSP

private term due to clipping
2
% TI‘(ITI—?)(,QO'2 (Rgoisc)
—————
private term due to noise

+

where the expectation is taken over the randomness of the private noise and the mini-batch selection,
and the terms gz and gz denote, respectively, the average non-private and private gradients over
subset Z of D at iteration t (the iteration number is dropped for ease of notation).

Proof. The proof of Theorem 2] relies on the following two second order Taylor approximations: (1)
The first approximates the ERM loss at iteration 7 + 1 under non-private training, i.e., 6,.1 = 6; — ngs,
where B C D denotes the minibatch. (2) The second approximates expected ERM loss under private-
training, i.e 0,11 = 0; — n(gp + ¥) where ¢ ~ N(0, IC*c?). Finally, the result is obtained by taking
the difference of these approximations under private and non-private training.

1. Non-private term. The non private term of Theorem [2]can be derived using second order Taylor
approximation as follows:

772
—gyH}gp (12)

L(Or+1,Da) = L0 —ngp, Dy) = L(6;, Dy) — 18gp,, g) + >

Taking the expectation with respect to the randomness of the mini-batch B selection on both sides of
the above approximation, and noting that E[gg] = gp (as B is selected randomly from dataset D), it
follows:

2
E[L(0+1, Do)] = L(6;, Do) — nE[{gD,. g8]) + %E[ggHé’gB] (13a)

2
= L(60, Da) — (g, G0) + %E[gE;H?gB]. (13b)
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2. Private term (due to both clipping and noise). Consider the private update in DP-SGD, i.e.,
0,11 = 0, —n(gp + ). Again, applying a second order Taylor approximation around 6, allows us to
estimate the expected private loss at iteration # + 1 as:

L(6+1,D,) = LB, —n(gp + V), Dy)

2
~ L(8,.D0) =g, Gn + V) + T @n + )" Hf G+ ) (14a)
2
= L6,.D) = 1{go,38) = 1{gn,-¥) + -5 H{Gn (14b)
2
+ L (o" Hign + GpH{w + " Hy)

Taking the expectation with respect to the randomness of the mini-batch B selection and with respect
to the randomness of noise ¥ on both sides of the above equation gives:

2
B[L©:1, D)) ~ E[L(8,, Do) = 19D, 35) =19, ¥) + T35 H{Gn (152)
2
+ L (o' Higa+ g5 Hiw + " Hiy) |
2
= L(6,. D) =1 go,-Gw) ~1{go, EW1) + TE|35H{Gs] (15b)

2
+ L (BvI'Higs + 95 HIEW + B[y Hiy))

2 2

= £(6,. D) =1 g0,-38) + TE|G5H; 38| + TE[v" Hiv] (150)
2 2

= £(6,.D.) -0 gn,-gn) + TE|G5H 35| + T Tr(H) €2, (15d)

where (I5b), and follow from linearity of expectation and from that E[y] = O, since ¢ is a
0-mean noise variable. Equation (I5d) follows from that,

E|v"Hy|=E

Z df;(H?)i,jl/’j] = Z E [w?(Hg);,[] =Tr (H;) C*c?,
i,j i

since E[l//z] = ]E[l//]2 + Var[y/] and E[¢] = 0 while Var[y] = C%o2.
Note that in the above approximation (Equation (T3))), the component

2
L(6,. Do) - n(gn,.n) + = E |35 HGa] (16)

is associated to the SGD update step in which gradients have been clipped to the clipping bound
value C, i.e. 6,,1 = 0, — n(gp).

Next, the component

2
% Tr(HY) C?o? (17)
is associated to the SGD update step in which the noise y is added to the gradients.

If we take the difference between the approximation associated with the non-private loss term,
obtained in Equation[I3b] with that associated with the private loss term, obtained in Equation [I5d}
we can derive the effect of a single step of (private) DP-SGD compared to its non-private counterpart:

2
B[LO:1: D))  LO:: D) ~1(gn,go) + S |95 Higs] (18a)

2
+1((gp,,9p) = {9n,»Gp)) + % (E [QEHZQB] -E [ggH?gB]) (18b)
+ %2Tr (Hf)C?o?. (18¢)

In the above,



e The components in Equation (I8a) are associated with the loss under non-private training (see
again Equation[T3D));
e The components in Equation (T8b) is associated with for excessive risk due to gradient clipping;

e Finally, the components in Equation is associated with the excessive risk due to noise
addition.
O

Next, the paper proves Theorem 3} This result is based on the following assumptions.

Assumption 1. [Convexity and Smoothness assumption] For a group a € A, its empirical loss
Sfunction £(0, D,) is convex and 3,-smooth.

Assumption 2. Let B C D be a subset of the dataset D, and consider a constant € > 0. Then, the
variance associated with the gradient norms of a random mini-batch B, o = Var [|lggll] < & as well

as that associated with its clipped counterpart, 5% = Var [||gs|l] < &.

The assumption above can be satisfied when the mini-batch size is large enough. For example, the
variance is O when |B| = |D)|.

Assumption 3. The learning rate used in DP-SGD n is upper bounded by quantity !/max.caB..

Theorem 3. Let p, = IP:l/|p| be the fraction of training samples in group z € A. For groups a,b € A,
clip clip .
R," > R, whenever:

2 5 2
loo| 2> 3+ Jan (14 2+ 2 ©

To ease notation, the statement of the theorem above uses £ = 0 (See Assumption@ but the theorem
can be generalized to any € > 0.

The following Lemmas are introduced to aid the proof of Theorem [3]

Lemma 1. Consider the ERM problem (O) solved with DP-SGD with clipping value C. The following
average clipped per-sample gradients gz, where Z C D, has norm at most C.

Proof. The result follows by triangle inequality:

1 _
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The next Lemma derives a lower and an upper bound for the component E[ggH 7 Gsl — E[ggH /98],
which appears in the excessive risk term due to clipping RS"” for some group a € A.

Lemma 2. Consider the ERM problem (C)) with loss €, solved with DP-SGD with clipping value C.
Further, let & = 0 (see Assumption[2). For any group a € A, the following inequality holds:

—Ballgnll* < Elgy H{ g5l — Elgh H{gs] < B.C* (19)

Proof. Consider a group a € A. By the convexity assumption of the loss function, the Hessian HY is
a positive semi-definite matrix, i.e., for all real vectors of appropriate dimensions v, it follows that
v H{v > 0.

Therefore, for a subset B € D the following inequalities hold:
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e ggH gp >0,
T

Additionally their expectations E[gp H| gp] and E[g; H | gp] are non-negative.

By the smoothness property of the loss function, ng;H 7Gp < Ballgsl?, thus:

Elg;H{gs] < B.E[lgs!’] (20a)
= Ba(Elllgsll* + Var [ligsll] ) (20b)
<Bu(C*+ 5% (20c)
<B(C* + 8), (20d)

where Equation (20b) follows from that E[X?] = (E[X])*> + Var[X], Equation is due to Lemma
[T} and finally, the last inequality is due to Assumption 2}

Therefore, since £ = 0 by assumption of the Lemma, the following upper bound holds:

Elg} H{gs) - Elgs H{gs] < B.C*. (21)
Next, notice that
Elg; H{ g5 - Elgy H{gs] > -Elg; H/ gs] (22a)
> ~E[B.llgsl*] (22b)
= —B. (Elllgsll® + Var [llgsll]) (22¢)
= —Ballgnll, (22d)

where the inequality in Equation (22a) follows since both terms on the left hand side of the Equation
are non negative. Equation (22b)) follows by smoothness assumption of the loss function. Equation
follows by definition of expectation of a random variable, since E[X 1? = E[X?]+ Var[X]. Finally,
Equation (22d) follows from that Var[gz] < & = 0 by Assumption 2} and that £ = 0 by assumption of
the Lemma, and thus the norms ||ga|| = |lgpl| and, thus, E[gg] = gp. Therefore if follows:

~Bdllgpl* <Elg} H{gs] — Elgy H{gs). (23)

which concludes the proof. O

Again, the above uses & = 0 to simplify notation, but the results generalize to the case when & > 0. In
such a case, the bounds require slight modifications to involve the term &.

Lemma 3. Let a,b € A be two groups. Consider the ERM problem solved with DP-SGD with
clipping value C and learning rate n < /max.cqp.. Then, the difference on the excessive risk due to

clipping Rzﬁp - th.p is lower bounded as:

a

1
“ip = Rl 21 (<gDa = 90,90 = Go) = 5(llgnl” + c%) : (24)
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Proof. Recall that B C D is the mini-batch during the resolution of DP-SGD. Using the lower and
upper bounds obtained from Lemma 2} it follows:

2
%ip = Roipy = 1(g,>90) = (9p, Gp)) + % (E|ghHas| - E g} Higs)) (25a)

2
- 1(9,-90) = {gp,-Gp)) - % (E|ghH}gs| - E|gsH}gs))

2
- 77 - a = a
= 1gp, = 9n,-90 ~ G0} + 5 (E|95H}gs| - E 95 H} gs]) (25b)
2
n - _
- 7 (B|a5H?gs] - 2|95 Hg5))
_ s 2 7 2
> 1{9p, — 9p,-9p — Gp) — iﬁa”gD” - ?ﬁbc (25¢)
2
> 1(gn, = 90,90 — G0) ~ 5 max A(lgoll’ + C*) (25d)
1
> (<ga(, = 9n,-9p = Go) = 5(lgoll* + CZ)), (25¢)

where the inequality follows as a consequence of Lemma 2] and the inequality since
1

T] - maxae.ﬂ,Bu : D

Proof of Theorem B We want to show that Rf,, > R’C’lip given Equation (3)). Since, by Lemmathe

difference R, — Rb-z' is lower bounded — see Equation (24)), the following shows that the right hand
p _clip

side of Equation (24) is positive, that is:
1
(g, = .90 = Gp) = 5 (llgol* + C*) > 0. (26)

First, observe that the gradients at the population level can be expressed as a combination of the
gradients of the two groups a and b in the dataset: gp = p.gp, + p»gp, and g = p.gp, + pP»gp,-

By algebraic manipulation, and the above, Equation (26) can thus be expressed as:
1
28) = (gn, = g0, PagD, + PvGD, = Padp, = Podn,) = 5(Ign,Pa + gn,Poll* + C?)  (27a)
= (allgp,|” + Pvgp, 9D, = PagD, 0, = Ps9D, 9D, = Pl 9p, = Pollgn, I (27b)
_ _ 1
+ Pagh, G0, + Pv95,p, = 3 (Pallgn, I + 2papsgn, g, + Pillgn,I* + C*).

Noting that for any vector x, y the following inequality hold: =7y > —|||||lyl|, all the inner products
in the above expression can be replaced by their lower bounds:

@) = llgn, | (ugDanpa(l =20~ pallgnll = puC = poC = plgn,l - papbnngn) (28a)
Pb 1 2
~llg.ll - papsllgn,l(lgn (1 + 22 + pC + piC) - SC
= llgn, | (ugDanpa(l =20 = pupbllgn oo + plgn, I + C)) (28b)
p 1
~llgn, 1 (llgoyIps(1 + 22+ (pu + pi)C) - 5€°

a 1
= g, (90, 1pa(1 = 24 = pupsllgnll = ligo,ll = ©) ~ g, (lgoillps1 + 22 + €) - 5¢2
(28c)

where the last equality is because p, + p, = 1, by assumption of the dataset having exactly two
groups.



2
By theorem assumption, ||gDa||& >3

C +llgp, I + pp +
llgp,|l > C. Combined with Equation @ it follows that:

Q pa p l
= ligo, |l (Ilgpallpa(l =5 = Papolign, |l = lign,ll = € = ligp, (1 + 7}]) - C) - §C2 (292)

p”) It follows that ||gp,|l > llgp, |l and

2
a 4 1
> lign,II|llgp,llpa(1 = %) = PaPsllgp, |l = 2C = lIgp,II(1 + pp + 71’)) - ECZ (29b)
Pa p% 1 2
> llgp, Il [ llgp,llpa(1 - 3 py) —2C = |lgp,lI(1 + pp + 7) - EC (29¢)
2 2
Pa P 1
= llgn,||{llgn, 15" =2C = llgn, (1 + py + f)) -5C (29d)
cC 1
> llgn, 15 - 3¢ (29)
>0, (29f)
where the last equality is because ||lgp, || > C. ]

Theorem 4. For groups a,b € A, R > RZ"“‘" whenever

Tr(HY) > Tr(HY).

Proof. Suppose Tr(H{) > Tr(H?). By definition of R/*** and R}**¢ from Theoremit follows that:

2 2
RIise = % Te(HY)C?o? > % Te(H?)C?0? = R,
which concludes the proof.
O

Theorem 5. Consider a K-class classifier foy (k € [K]). For a given sample X ~ D, the term
(1= X&, £2,(X) is maximized when fo(X) = 1/ and minimized when 3k € [K] s.t. fox(X) = 1
and for = 0Vk € [K], k' # k.

Proof. Fix an input X of D and denote y;, = fox(X) € [0, 1]. Recall that y; represents the likelihood
of the prediction of input X to be associated with label k.

Note that, by Cauchy—Schwarz inequality

I—Zyk<1— (ZK”‘) (30a)

1
=1-—, 30b
= (30b)

where Equation (30B) follows since Y. y,(X) = 1. The above expression is maximized when
Vi = fox(X) = X

Additionally, since y; € [0, 1] it follows that y,% < y. Hence,

K K
1—Zy§zl—zyk=0. (31)
k=1 i=1

To hold, the equality above, it must exists k € [K] such that y, = fyx(X) = 1 and for any other
k' e [K] with k" # k, Y = fa,k’ =0. O

Given the connection of the term 1 — Z,’le(l - ;k(X)) and the associated (trace of the) Hessian
loss H, the result above suggests that the trace of the Hessian is minimized (maximized) when the
classifier is very confident (uncertain) about the prediction of X ~ D , i.e., when X is far (close) to
the decision boundary.



B Experimental settings

Datasets The paper uses the following UCI datasets to support its claims:

1. Adult (Income) dataset, where the task is to predict if an individual has low or high income,
and the group labels are defined by race: White vs Non-White [0].

2. Bank dataset, where the task is to predict if a user subscribes a term deposit or not and the
group labels are defined by age: people whose age is less than 60 years old vs the rest [21]].

3. Wine dataset, where the task is to predict if a given wine is of good quality, and the group
labels are defined by wine color: red vs white [6].

4. Abalone dataset, where the task is to predict if a given abalone ring exceeds the median
value, and the group labels are defined by gender: female vs male [6].

5. Parkinsons dataset, where the task is to predict if a patient has total UPDRS score that
exceeds the median value, and the group labels are defined by gender: female vs male [20].

6. Churn dataset, where the task is to predict if a customer churned or not. The group labels
are defined by on gender: female vs male [[12].

7. Credit Card dataset, where the task is to predict if a customer defaults a loan or not. The
group labels are defined by gender: female vs male [8].

8. Stroke dataset, where the task is to predict if a patient have had a stroke based on their
physical conditions. The group labels are defined by gender: female vs male [L1].

All datasets were processed by standardization so each feature has zero mean and unit variance.

Settings For output perturbation, the paper uses a Logistic regression model to obtain the optimal
model parameters (we set the regularization parameter 4 = 1) and add Gaussian noise to achieve
privacy. The standard deviation of the noise required to the mechanism is determined following Balle
and Wang [4].

For DP-SGD, the paper uses a neural network with single hidden layer with tanh activation function
for the different datasets. The batch size |B] is fixed to 32 and the learning rate 7 = 1le — 4. Unless
specified we set the clipping bound C = 0.1 and noise multiplier o = 5.0. The experiments consider
100 runs of DP-SGD with different random seeds for each configuration. We employ the Tensorflow
Privacy toolbox to compute the privacy loss € spent during training.

Computing infrastructure All experiments were performed on a cluster equipped with Intel(R)
Xeon(R) Platinum 8260 CPU @ 2.40GHz and 8GB of RAM.

Software and libraries All models and experiments were written in Python 3.7 and in Pytorch 1.5.0.

Code The code used for this submission is attached as supplemental material. All implementation of
the experiments and proposed mitigation solution will be released upon publication.

C Additional experiments

C.1 More on “Warm up: output perturbation”

Correlation between Hessian trace and excessive risk The following provides additional empiri-
cal support for the claims of the main paper: Groups with larger Hessian trace tend to have larger
excessive risks in this subsection.

The experiments in this sub-section use output perturbation. Figure [§|reports the excessive risk and
Hessian traces for the two groups defined in the datasets (as described in Section[B] The figure clearly
illustrates that the groups with larger Hessian traces have larger excessive risk (i.e., experienced more
unfairness) under private output perturbation when compared with the groups with smaller Hessian
traces. These empirical findings are again a strong support for the claims of Theorem 1]
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Figure 8: Correlation between excessive risk gap and Hessian Traces at varying of the privacy loss €.

Impact of data normalization by group The next results provide evidence to support the following
claim raised in Section 5} Given the impact of gradient norms to unfairness, normalizing data
independently for each group can help improve fairness. Figure 9] shows the evolution of the
excessive risk R, and R;, for the dataset groups during training. The top plots present the results
with standard data normalization (e.g., each sample data is normalized independently from its group
membership) while the bottom plots show the counterpart results for models trained when the data
was normalized within the group datasets D, and D,,. Note that the normalization adopted ensures
that the data is O-mean and of unit variance in each group dataset, which is a required condition to
achieve the desired property.

The results clearly show that this strategy can not only reduce unfairness, but also the excessive risk
gaps.

Income Stroke Churn

20'75 —_— groupz 0.6 —_— groupz 06 — groupz
= 0.50 roup roup roup
2 0.4 0.4
2 0.25
g ' 0.2 0.2
*0.00 —— : , 1 0.0 ~ —
20'75 — groupz 0.6 —_— groupz 0.6 —_— groupz
= 0.50 roup roup roup
2 0.4 0.4
2 0.25
g L—" |o2 02
o ' —~

0.00 =10.0

0 100 200 0 100 200 0 100 200
Iterations Iterations Iterations

Figure 9: Excessive risk for each group without group normalization (top) and with group normaliza-
tion (bottom).

C.2 More on “Why gradient clipping causes unfairness?”

This section provides additional empirical evidence to support the claim made in Section[7]specifying
the three direct factors influencing the clipping effect to the excessive risk: (1) the Hessian loss, (2)
the gradient values, and (3) the clipping bound. Among these three factors, the gradient values and
clipping bound are the dominant ones.

Impact of gradient values and clipping bound C Figure ?? provides the relation between the
gradient norm and the different choices of clipping bounds to the excessive risks. The results are
shown for the Abalone, Churn and Credit Card datasets. The experiments show that gradient norms
reduce as C increases and that the group with larger gradient norms have also larger excessive risk.
Similar results were achieved for other datasets as well (not reported to avoid redundancy).

The Hessian loss is a minor impact factor to the excessive risk. As showed in the main text, the
excessive risk associated to the gradient clipping for a particular group a € A can be decomposed as:

' 2
R = 1((gn,.90) ~ (go,.30)) + ' (B[ g H? 3] - E[ g} Hias)) (32)
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Denote ¢, = (E [g};H ;‘QB] -E [ggH;ng]). This quantity clearly depends on the Hessian loss H7.
However, under the assumptions in Theorem 3} convexity and smoothness of the loss function and the
magnitude of the learning rate (i.e., that is small enough), the term i, will be a negligible component
in RS” |

While this is evident under those assumption, our empirical analysis has reported a similar behavior
for loss function for which those conditions do not generally apply. In the following experiment we
run DP-SGD on a neural network with single hidden layer and tracked the values of RS and y,

for each group a € A during private training. These values are reported in Figure [I0|for different
datasets. It can be seen that the components ¢, (dotted lines) constitute a negligible amount to the

. . . L. li
excessive risk under gradient clipping R;, ”.

Bank Churn
0.31 Rlip 1.00
""" = 0.75 — Rep
0.2 R S ©
o 0.50 R
.1
0 0.25 @
N T _
0.0 0.00
0 50 100 150 0 50 100 150
Iterations Iterations
Abalone Stroke
0.04 — RSP
----- ©, [0.075 B
0.03 clip — R3*
RE™ LN ®
0.050 a
0.02 ®p Rgﬁp
0_01 0.025 @b
0.00 S czzez: (0,000 ~esch
0 50 100 150 0 50 100 150
Iterations Iterations

Figure 10: Values of Rf,[i” and i, during private training for a neural network classifier.

Relative group data size is a minor impact factor to the excessive risk. Section|7|also observed
that the relative group data size, »»/p, for two groups a,b € A had a minor impact on unfairness.
Figure [[T] provides empirical evidence to support this observation. It shows the effects of varying the
relative group data »/p, to the gradient norms (top rows) and excessive risk (bottom rows) in three
datasets: Abalone, Bank, and Income. The different relative group data ratios were obtained through
subsampling. Notice that changing the relative group sizes does not result in a noticeable effect in the
group gradient norms and excessive risk. These experiments demonstrate that the relative group data
size might play a minor role in affecting unfairness.

These observation are also in alignment with the those raised by Farrand et al. [17], who showed that
the disparate impact of DP on model accuracy is not limited to highly imbalanced data and can occur
in situations where the groups are slightly imbalanced.

C.3 More on “Why noise addition causes unfairness?”

Figure ?? illustrates the connection between the trace of the Hessian of the loss function at some
sample X € D and its distance to the decision boundary. The figure clearly show that the closest
(father) is a sample X to the decision boundary, the larger (smaller) is the associated Hessian trace
value Tr(H g‘ ). The experiments are reported for datasets Parkinson, Stroke, Wine, and Churn, but
once again they extend to other datasets as well.
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Figure 11: Impact of the relative group data size towards unfairness under DP-SGD (with C =
0.1,0 =5.0).

Next, this section demonstrates the benefits of the proposed mitigation solution on additional datasets.
Figure [T2] illustrates the excessive risk for each group in the reported datasets (recall that better
fairness is achieved when the excessive risk curves values are small and similar) at varying of the
privacy parameter € (i.e., the excessive risk is tracked during private training).

The leftmost column in each sub-figure present the results for the baseline model, which runs DP-SGD
without the proposed fairness-mitigating constraints. Observe the positive effects in reducing the
inequality between the excessive risks between the groups when the solution activates both y; (which
regulates the component associated with R°P) and y, (which regulates the component associated with
R"™5¢)_ In the reported experiments hyper-parameters y; = 1,7, = 1 were found to be good values
for all our benchmark datasets. Smaller y; and y, values may not reduce unfairness. Likewise, large



values could even exacerbate unfairness. Using the above setting, the proposed mitigation solution
was able not only to reduce unfairness in 6 out 8 cases studied, but also to increase the utility of the
private models.

Once again, we mention that the design of optimal hyper-parameters is an interesting open challenge.

D Additional examples

D.1 More on gradient and Hessian loss of neural networks

This section focuses on two tasks: The first is to demonstrate the connection between the gradient
norm ||gx|| for some input X with its input norm ||X||. The second is to demonstrate the relation
between the trace of the Hessian loss at a sample X with input norm || X]|| and the closeness of X to the
decision boundary. We do so by providing a derivation of the gradients and the Hessian trace of a
neural networks with one hidden layer.

Settings Consider a neural network model f5(X) ©f softmax (OITO'(BZT X)) where X € R%, 0, €

R™H 9, € RP*K and the cross-entropy loss £(fa(X),Y) = — X5, Yilogfex(X) where K is the
number of classes, and o(-) is the a proper activation function, e.g. a sigmoid function. Let
O = 0'(92T X) € R¥ be the vector (O, ..., Ox) of H hidden nodes of the network. Denote with
hj = %;0;X; as the j-th hidden unit before the activation function. Next, denote 8, j; € R as the
weight parameter that connects the j-th hidden unit /2; with the k-th output unit f; and 6,; ; € R as the
weight parameter that connects the i-th input X; unit with the j-th hidden unit 4;.

Gradients Norm First notice that we can decompose the gradients norm of this neural network
into two layers as follows:

Ve l(fo(X), V)II* = IV, E(fo(X), VII* + [V, {(fo(X), V)II. (33)
We will show that Vg, {(fo(X), Y)I| o< |IX]|.

Notice that:
Ve, £, I = " V6, E(fo(X), VI
iJ

Applying, Equation (14) from Sadowski [24], it follows that:

K

Vo, ((fo(X), ¥) = ) (Ye = fou(X) 61,4 (0,(1 = 0)) X;, (34)
k=1

which highlights the dependency of the gradient norm [|Vg,¢(fo(X), Y)|| and the input norm || X .
Hessian trace For the connections between the Hessian trace of the loss function at a sample X

with the closeness of X to the decision boundary and the input norm ||X||, the analysis follows the
derivation provided by Bishop [3]]. First, notice that:

Tr(H}) = Tr(V £(fo(X), V) + Tr(Vg, {(fo(X), Y)) (35)
The following shows that:
L Te (V3 €(fo(X). V) o< (1 - T, £2,(X))

2. Tr (V3 €(fo(X), 1)) o IXIP2.
The former follows from Equation (26) of Bishop [3], since:

Vo, (o (X). 1) = fill = )O3, (36)
and thus,
H K H K K K "
V5, (o070 = > D =003 = Y (O fi= Y or=a-> &) o2
Jj=1 k=1 Jj=1 k=1 k=1 k=1 =1
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Figure 12: Mitigating solution: Excessive risk at varying of the privacy loss € for different y; and 5.

The above shows the connection between the trace of Hessian loss at a sample X for the second layer
of the neural network and the quantity 1 — Z,’;l sz(X) which measures how close is the sample X to

the decision boundary. This result relates with Theorem [5]
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Regarding point (2), by applying Equation (27) of [3] we obtain:
Vo, ((fo(X), 1) = XIT), (37)

where I'; = o/ (h}) Zszl 02,1k (Yi— fi)+o’ (hj)2 Z,Ile 0%,/‘ Ji(1=fi), where o and o’ are, respectively,
the first and second derivative of the activation o with respect to the hidden node ;.

Thus:
d
D X?)rj o< JIXIP,
i=1

Ve, (fo(0),Y) = )

=

H
Tr(Vg, ((fo(X), V) = )

d H
j=1 i=1

which shows the dependency of the trace of the Hessian of the loss function in the first layer at sample
X and the data input norm.
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