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ABSTRACT

Debiased collaborative filtering aims to learn an unbiased prediction model by
removing different biases in observational datasets. To solve this problem, one of
the simple and effective methods is based on the propensity score, which adjusts
the observational sample distribution to the target one by reweighting observed
instances. Ideally, propensity scores should be learned with causal balancing con-
straints. However, existing methods usually ignore such constraints or implement
them with unreasonable approximations, which may affect the accuracy of the
learned propensity scores. To bridge this gap, in this paper, we first analyze the gaps
between the causal balancing requirements and existing methods such as learning
the propensity with cross-entropy loss or manually selecting functions to balance.
Inspired by these gaps, we propose to approximate the balancing functions in repro-
ducing kernel Hilbert space and demonstrate that, based on the universal property
and representer theorem of kernel functions, the causal balancing constraints can
be better satisfied. Meanwhile, we propose an algorithm that adaptively balances
the kernel function and theoretically analyze the generalization error bound of our
methods. We conduct extensive experiments to demonstrate the effectiveness of
our methods, and to promote this research direction, we have released our project
at https://github.com/haoxuanli-pku/ICLR24-Kernel-Balancing,

1 INTRODUCTION

Collaborative filtering (CF) is the basis for a large number of real-world applications, such as
recommender system, social network, and drug repositioning. However, the collected data may
contain different types of biases, which poses challenges to effectively learning CF models that can
well represent the target sample populations (Marlin and Zemel, 2009). To solve this problem, people
have proposed many debiased CF methods, among which propensity-based methods are simple
and effective, which adjust the observational sample distribution to the target one by reweighting
observed instances. For example, |Schnabel et al.[(2016) proposes to use the inverse propensity score
(IPS) to reweight the observed user-item interactions. The doubly robust (DR) method is another
powerful and widely-used propensity-based method for debiasing, which combines an imputation
model to reduce the variance and achieve double robustness property, i.e., unbiased either the learned
propensity scores or the imputed errors are accurate (Wang et al., 2019).

Despite previous propensity-based methods have achieved many promising results, most of them
ignore the causal balancing constraints (Imai and Ratkovicl 2014; [Li et al.,|2018}/2023d), which has
been demonstrated to be important and necessary for learning accurate propensities. Specifically,
causal balancing requires that the propensity score can effectively pull in the distance between the
observed and unobserved sample for any given function ¢(-) (Imai and Ratkovicl [2014), that is
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where x,, ; is the covariate of user v and item ¢, o,, ; indicates whether the outcome of user u to item
i is observed, and p,, ; := P(o,,; = 1|z, ;) is the propensity score.

Existing debiased CF methods usually learn the propensity score based on two strategies: (1) adopting
cross-entropy to train p,, ; that predicts o,, ; using all user-item pairs (Wang et al.,[2019)), which does
not consider the balancing property; (2) using the above causal balancing constraint to learn p,, ; with
finite manually selected balancing functions ¢(+) (Li et al.,[2023e). However, the selected balancing
functions may not be a good proxy of all functions, leading to insufficient balancing.

To bridge the above gaps, we propose a debiased CF method that can adaptively capture functions
that are more in need of being balanced. Specifically, we first analyze the relations between the causal
balancing constraints and previous propensity score learning methods, motivating our research from
a novel perspective. Then, to achieve the balancing property for any ¢(-), we propose to conduct
causal balancing in the reproducing kernel Hilbert space (RKHS), where any continuous function can
be approximated based on Gaussian or exponential kernels. Moreover, we design a kernel balancing
algorithm to adaptively balance the selected functions and theoretically analyze the generalization
error bounds. Note that the proposed kernel balancing method applies to both pure propensity-based
and DR-based methods. The main contributions of this paper can be concluded as follows

e We theoretically prove the unbiasedness condition of the propensity-based methods from the
function balancing perspective, revealing the shortcomings of previous propensity learning methods
using cross-entropy and manually specified balancing functions.

e We design a novel kernel balancing method that adaptively find the balancing functions that
contribute the most to reducing the estimation bias via convex optimization, named adaptive kernel
balancing, and derive the corresponding generalization error bounds.

e We conduct extensive experiments on three publicly available datasets to demonstrate the effective-
ness of the proposed adaptive kernel balancing approach for IPS and DR estimators.

2 PRELIMINARIES

2.1 DEBIASED COLLABORATIVE FILTERING

Let U and Z be the whole user and item sets, respectively. Denote U, = {u1,...,un,} C U and
Z, = {i1,...,in} C Z be the observed user and item sets randomly sampled from the super-
population, and D = U, x T, = {(u, i) | u € U, € Z,} be the corresponding user-item set. For
each user-item pair (u,i) € D, we denote z,,; € RX, r,; € Rand o,,; € {0,1} as the user-item
features, the rating of user u to item 7 and whether r,, ; is observed in the dataset, respectively. For
brevity, denote O = {(u, ) | (u,?) € D, 0,,; = 1} as the set of user-item pairs with obseverd 7, ;.

Let 7, ; = f(zy,i;6r) be the prediction model parameterized by 6,., which predicts r,, ; according to
the features x,, ;. To achieve the unbiased learning, it should be trained by minimizing the ideal loss:

1
Eldeal(or) = ﬁ Z Cu,iy
(u,i)€D

where e, ; = L(Fy4,74:) is the prediction error with £(-,-) be an arbitrary loss function, e.g.,
mean square loss or cross-entropy loss. However, observing all r,, ; is impractical so that e, ; is
not computable for o,, ; = 0. A naive method for solving this problem is approximating Lidea1(6:)
directly based on the observed samples, that is to minimize the naive loss

1
L:Naivc(er) = @ Z €u,i-

(u,i)€eO

However, due to the existence of selection bias, Lxaive(f:) is not unbiased in terms of estimating
Lidea1(0;) (Wang et al.,2019). To further build unbiased estimators, previous studies propose to use
propensity score to adjust observed sample weights, and design the IPS loss

1 Ou,i€u,i
Lips(0r) = 1= E —,
(u,i)€D
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where p,,; = m(2y,:;0p) is the estimation of propensity score p,, ;. It can be demonstrated that
Lips(0,) is unbiased when p, ; = p,; (Schnabel et al. 2016, Wang et al., 2019). To further
improve the robustness and reduce the variance, researchers extend the IPS method to many DR
methods (Wang et al.,[2019; 2021} |Li et al., 2023bzf) with the DR loss

1 i 8
£DR(97') - ﬁ Z |:éu,i + OU, (eu,z. 6U»Z):|,
(u,i)€D Pu,i

where é,,; = m(x,,;; 0) is the imputed error. The DR estimator is unbiased when all the estimated
propensity scores or the imputed errors are accurate. In both the IPS and DR methods, computing the
propensity score is of great importance, which directly determines the final debiasing performance.

2.2 CAUSAL BALANCING

In many causal inference studies (Imai and Ratkovicl 2014; Imbens and Rubin, 2015} |Rosenbauml,
2020; Sant’ Anna et al.| [2022), accurately computing the propensity score is quite challenging, since
it is hard to specify the propensity model structure and estimate the model parameters. To solve this
problem, researchers propose a general strategy to learn the propensity scores without specifying
model structure based on the following causal balancing constraints (Imbens and Rubin, 2015)

E |:0u,i¢(zu,i):| _ ]E{(l - 0u,i)¢($u,z‘)
Pu,i 1- Pu,i

— Elp(2u.1)] (1)

where ¢ : X — R is a balancing function applied to the covariant. Ideally, this equation should hold
for any balancing function. Inspired by such property, a recent work (L1 et al.,|2023e) proposes to
learn the propensity by minimizing the distance between the first and second terms in Equation (TJ).
However, in this method, the finite balancing functions ¢(-) are manually selected (e.g., the first and
second moments), which may not be a good proxy of all functions, leading to insufficient balancing.

3 CONNECTING CAUSAL BALANCING AND EXISTING PROPENSITY LEARNING

In the field of debiased collaborative filtering, there are usually two types of propensity score learning
methods: (1) using cross-entropy to train p,, ; that predicts o,, ; using all user-item pairs; (2) adopting
the causal balancing method with a finite number of manually selected balancing functions ¢(-).

3.1 CROSS-ENTROPY BASED STRATEGY

Recall that the propensity model 7(z,, ;; 6,) aims to predict the probability of observing r,, ; in the
dataset (i.e., 0, ; = 1). The cross-entropy based strategy learns 6,, based on the following loss

‘CP(GP) = Z —Oui log {W(:Eu,i; op)} - (1 - Ou,i) log {1 - ﬂ'(fru,i; GP)} .
(u,i)€D

By taking the first derivative of this loss function w.rt 6y, the optimal 7(z,, ;; 6,) should satisfy

0Ly(0,) Z 70u72-87r(xu’1-;0p)/80p N (1 = 04,:)0m(xy,4;0,)/00,
06, T(Ty,056p) 1 —m(xy.:;0p) a

0. 2)
(u,i)€D

By comparing this requirement with the causal balancing constraint in Equation (T)), we can see that if
we let ¢(zy, ;) = Om(xy,i;0,)/00,, then Equation (2) is a special case of Equation (1), which means
that the cross-entropy based strategy is not sufficient to achieve causal balancing.

3.2 CAUSAL BALANCING WITH MANUALLY SPECIFIED BALANCING FUNCTIONS

Li et al.|(2023e) is a recent work on using causal balancing for debiased collaborative filtering. In this
work, the authors first manually select and fix .J balancing functions {h(V) (), A()(-), ... A()) ()},
Denote w,,; = g(Z4,;;0.) be the balancing weight assigned to sample (u, ), then the objective
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function and constrains of the optimization problem for learning 6,, is shown below

max — ’LZIu i 10g ﬁ)u i
0. E : ) )
(u,1)€O

1 . 1 )
St 15 > ou,ﬂz]u,ih(ﬁ)(gcu,i):ﬁ > hDs)  je{L,... T}
(

(u,i)€D w,i)ED
1 . . )
ﬁ Z Oy i = 1, Wy, >0 Y(u,i) € O,
(u,i)€D

where the objective aims to effectively avoid extremely small balancing weight via maximizing
the entropy (Guiasu and Shenitzer, [1985)). The first constraint is the empirical implementation of
Equation (1) based on balancing functions {2(1)(-), () (-),..., h(/)(-)} and the second constraint
imposes normalization regularization on ,, ;. Remarkably, this objective is convex w.r.t. w,, ;, which
can be solved by the Lagrange multiplier method. The following Theorem|[I]|shows the estimation
bias depends on the distance between e, ; and H ; = span{hM (z,,;), ..., h(7) (z,;)}.

Theorem 1. Ife, ; € Hy = span{h(M(.),... h')(:)}, then the above learned propensities lead to
an unbiased ideal loss estimation in term of the IPS method.

The balancing functions {A()(-),..., h(?)()} are manually selected in|Li et al. (2023e), which is
equivalent to letting ¢(z,, ;) = h(j)(aju,i), j€{1,...,J} in Equation . This method improves
the cross-entropy based strategy by using more balancing functions. However, the selected balancing
functions may not well represent e, ;, that is, e, ; ¢ H; = span{h(!) (), ... h()(:)}, which may
lead to inaccurate balancing weights estimation and biased prediction model learning.

4 KERNEL-BASED CAUSAL BALANCING

4.1 KERNEL FUNCTION, UNIVERSAL PROPERTY, AND REPRESENTER THEOREM

To satisfy the causal balancing constraint in Equation (IJ), we approximate the balancing function
with Gaussian and exponential kernels in the reproducing kernel Hilbert space (RKHS). To begin
with, we first introduce several basic definitions and properties of the kernel function.

Definition 1 (Kernel function). Let X be a non-empty set. A function K : X x X — R is a kernel
Sfunction if there exists a Hilbert space H and a feature map ¢ : X — H such thatVz,z' € X,

K(z,2") := ((2), (") -

Gaussian and exponential kernels are two typical kernel functions, which are formulated as follows

12 o
KO (g, 27 = exp (_nx xn) and KExp(x’x,):eXp<_|x xn)

202 202

Definition 2 (Universal kernel). For X compact Hausdorff, a kernel is universal if for any continuous
function e : X — R and € > 0, there exists f € H in the corresponding RKHS such that

sup,ex [f(2) —e(2)] < e
Lemma 1 (Sriperumbudur et al.|(2011)). Both the Gaussian and exponential kernels are universal.

This lemma shows that there is a function in RKHS H = span{K(-,z) | © € X'} that can
approach any continuous function when the kernel function K (-, z) is chosen as the Gaussian or
exponential kernel. However, H might be an infinity dimension space with |X'| = co, which leads to
infinity constraints for the optimization problem. The following representer theorem guarantees the
optimality of kernel methods under penalized empirical risk minimization and provides a form of the
best possible choice of kernel balancing under finite samples.

Lemma 2 (Representer theorem). If Q@ = h(||f||) for some increasing function h : Ry — R,
then some empirical risk minimizer must admit the form f(-) = Y. | o, K (-, z;) for some o =
(a1,...,ap) € R™ If his strictly increasing, all minimizers admit this form.
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4.2 WORST-CASE KERNEL BALANCING

Next, we propose kernel balancing IPS (KBIPS) and kernel balancing DR (KBDR) for debiased CF

1 .
Lxgpips(0r) = D[ g Oy, iWy,3Cu, i,
(u,i)€D

1 . . R
Lxspr(0r) = D Z [eu,i + 0y, i Wy, i(€w,i — €u,i)}, (3)
(u,i)€D

where the balancing weights w0, ; are learned via either the proposed worst-case kernel balancing in
the rest of this section or the proposed adaptive kernel balancing method in Section[4.3]

For illustration purposes, we use KBIPS as an example, and KBDR can be derived in a similar wayﬂ
Theorem shows that when the prediction error function e, ; € H; = span{h(-),... AV ()}
and the learned balancing weights can balance those functions {2(1)(-), ..., h{/)(.)}, then the above
KBIPS estimator leads to the unbiased ideal loss estimation. However, in practice, the prediction
error function e, ; could be any continuous function, lying in a much larger hypothesis space than
Hy. By Lemmam when the kernel function K (-, z) is chosen as the Gaussian or exponential kernel,
we can assume e,, ; € H = span{K (-, z,;) | (v,7) € U x I} holds with any approximation error e.

Note that the empirical bias of the KBIPS estimator for estimating the ideal loss is

1
D

then the worst-case kernel balancing (WKB) method focuses on controlling the worst-case bias of
KBIPS by playing the following minimax game

Bias(Lxpips(0)) = {Lxpps(0r) — Lideal(0:)} = Z (Ou,iWu,i — L)ews ¢ s

(u,i)€D

2

2
_ 1 X , {ﬁ > (ui)ep(Ouitui — 1)€u,¢}
min | sup —l g (0u,iWy,i — L)€y = min |sup

1 2
O ecH | (u,i)€D 0w |ee |D]| Z(u,i)GD Cui

)

where 7 = {e(:) € H : |le(")||3, = |D|7! > (ui)ep €ai = 1} is the normalized RKHS. By the
representer theorem in Lemma[2] the right-hand side is the same as the following

2
, { B ZwienOuitini = 1) X e @K (i we0) |
min |sup

1 2
Ow | ase D] Z(w)ep Cu,i

4.3 ADAPTIVE KERNEL BALANCING

There are |D| kernel functions in the above objective. Since there are usually a large number of users
and items in the recommender systems, |D| is quite large, which makes it infeasible to balance all
kernel functions. To solve this problem, a straightforward method is to randomly select J functions
from span{ K (-, z,;) | (u,i) € D} to balance, named random kernel balancing (RKB). However,
this method regards all kernel functions as equally important, which harms the debiasing performance.

To overcome the shortcomings of the WKB and RKB methods, we propose a novel adaptive kernel
balancing (AKB) method that can adaptively select which kernel functions to balance. Given current
prediction model f(z, ;;6,), we first fit e,, ; using the kernel functions in RKHS

o1
(al,la cee 7am,n) = arg Hgn ﬁ Z Cu,i — Z as,tK<xu,i7 ms,t) 5 (4)
(u,i)€D (s,t)€D

"For KBDR, it requires that e, ; — é,,; € Hs = span{hV(-),...,h)(-)}. Same as the follows, e.g.,
(01,1, .., @tm,n) should minimize the mean squared error between ey,i —€ui and > o p st K (Tui, Tst).
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then balance the .J functions with maximal |« ¢|, where .J is a hyper-parameter. This method aims to
balance the kernel functions that contribute most to e,, ;, which leads to the following optimization

mln Z Wy,; 10g Wy 5 +’YZ§J

b (u,i)€eO
st. & >0 jedL,..., } and wW,; >0 Y(u,1) € O,

Z Ou,iwu,i = ]-7
(u,i)€D

Z 0w i ih D (24 ;) Z 9 (z,) < C+¢; jed{l,...,J}
(u,i)€D (u 1)€D

; 1 ; ,

Z Ou’i’uAJu’ih(J)(l'u’i) — ﬁ Z h(J)(.’JS%Z‘) Z —C + gj i S {1, ey J}

(u,i)€D (u,i)€D

The above optimization problem is equivalent to the following

min L, (0,,) = Z Wy,i log Wy s + VZ ( L+ [%(j) _ C}+) , 5)
v (u,i)€O
where
#+0) = Z O Wy i (G xm - Z h(J) (Twi) je{l,...,J}.
(u,i)eD ‘ (u 1)€D

Since achieving strict balancing constraints on all balancing functions is usually infeasible as J
increases, we introduce a slack variable ¢; and a pre-specified threshold C, which penalizes the loss
when the deviation |77| > C.

4.4 LEARNING ALGORITHM AND GENERALIZATION ERROR BOUNDS

Taking the AKBDR method as an example, because the balancing weights 10, ; and prediction errors
eq,; are relying on each other, thus we adopt a widely used joint learning framework to train the
prediction model #,, ; = f(x,,;0,), balancing weight model w,,; = g(xy,;; 0.), and imputation
model é,, ; = m(x, ;0. ) alternatively. Specifically, we train the prediction model by m1n1m1zmg the
£KBDR(9 ) loss shown in Equatlonl 3] train the balancing weight model by minimizing the Lw(0w)
in Equation[3] and train the 1mputat10n model by minimizing the loss function £.(6.) below

Le( Z Ou,iui (Eusi — €usi)?, ©)

(u 1)€D

and the whole procedure of the proposed joint learning process is summarized in Alg.

Next, we analyze the generalization bound of the KBIPS and KBDR methods.

Theorem 2 (Generalization Bounds in RKHS). Ler K be a bounded kernel, sup, /K (z,z) =
B < oo, and Bk (M) = {f € F | ||fllz < M} is the corresponding kernel-based hypotheses space.
Suppose W, ; < C, §(r,-) is L-Lipschitz continuous for all v, and that Ey = sup, d(r,0) < 0o
Then with probability at least 1 — 1, we have

2CLMB log(4/n)

Lidea1 (0r) < Lxrips(0r) + |Bias(Lxsres(0r))| + e +5C(Ey + LMB) 2D]

Lidea1(0r) < Lxppr(0:) + |Bias(Lkspr(0:))] + (1 + 2C) (QLJWB 10g(4/n)) )

+5(Fo + LMB)
V1D 2|D|

Remarkably, the above generalization bounds in RKHS can be greatly reduced by adopting the
proposed KBIPS and KBDR learning methods, because the prediction model minimizes the debiased
losses Lxpips(0:) and Lkppr(0,-) during the model training phase, and Bias(Lkpips(6;)) and
Bias(Lkspr(f:)) can also be controlled via WKB or AKB methods.
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Algorithm 1: The Proposed Adaptive KBDR (AKBDR) Learning Algorithm
Input: observed ratings Y °, and number of balancing functions .J.

while stopping criteria is not satisfied do

for number of steps for training the imputation model do

Sample a batch of user-item pairs {(u, il)}lel from O;

Update 6. by descending along the gradient Vg, L. (6. );

end

or number of steps for training the balancing weight model do

Sample a batch of user-item pairs {(uy, im)}ﬁle from D;

Solve the Equation4{and select .J functions h(x,,, ;,, ) with maximum |a,,, ;,.|;
Update 6,, by descending along the gradient Vg Ly (60.,);

)

end
for number of steps for training the prediction model do

Sample a batch of user-item pairs {(u,,, in)}f:;l from D;

Update 6, by descending along the gradient Vy_Lkppr (6-);

end

end

5 RELATED WORK

Debiased Collaborative Filtering. Collaborative filtering (CF) plays an important role in today’s
digital and informative world (Chen et al.,|2018; [Huang et al., 2023} [Lv et al., 2023;|2024)). However,
the collected data is observational rather than experimental, leading to various biases in the data, which
seriously affects the quality of the learned model. One of the most important biases is the selection
bias, which causes the distribution of the training data to be different from the distribution of the test
data, thus making it challenging to achieve unbiased estimation and learning (Wang et al.l 2022b;
2023bj; [Zou et al.|[2023; Wang et al., 2023a}; [2024)). If we learn the model directly on the training data
without debiasing, it will harm the prediction performance on the test data (Wang et al.,[2023c} Zhang
et al.,2023; |Bai et al.l |2024; Zhang et al.||2024). Many previous methods are proposed to mitigate the
selection bias problem (Schnabel et al.,[2016; Wang et al., 2019} |Chen et al., [2021}; |Li et al.| [2023c).
The error-imputation-based (EIB) methods attempt to impute the missing events, and then train a
CF model on both observed and imputed data (Chang et al.,|[2010; Steck} |2010; |Hernandez-Lobato
et al.l [2014). Another common type of debiasing method is propensity-based, including inverse
propensity scoring (IPS) methods (Imbens and Rubin, [2015;Schnabel et al.| 2016} |Saito et al., [2020j
Luo et al., [2021}; |Oosterhuis, [2022), and doubly robust (DR) methods (Morgan and Winship, [2015}
Wang et al.l 2019; |Saitol 2020). Specifically, IPS adjusts the distribution by reweighting the observed
events, while DR combines the EIB and IPS methods, which takes advantage of both, i.e., has lower
variance and bias. Based on the above advantages, many competing DR-based methods are proposed,
such as MRDR (Guo et al.| [2021), DR-BIAS (Dai et al.|[2022), ESCM2-DR (Wang et al., 2022a),
TDR (Li et al., 2023b), SDR (Li et al., [2023f)), and N-DR (Li et al.| [2024)). Given the widespread
of the propensity model, |Li et al.|(2023d) proposed a method to train balancing weights with a few
unbiased ratings for debiasing. More recently, L1 et al.| (2023e) proposed a propensity balancing
measurement to regularize the IPS and DR estimators. In this paper, we extend the above idea by
proposing novel kernel-based balancing IPS and DR estimators that adaptively find the balancing
functions that contribute the most to reducing the estimation bias.

Covariate Balancing in Causal Inference. Balancing refers to aligning the distribution of covariates
in the treatment and control groups, which is crucial to the estimation of causal effects based on
observational datasets (Stuart, 2010; Imbens and Rubin, 2015). This is because balancing ensures that
units receiving different treatments are comparable directly, and the association becomes causation
under the unconfoundedness assumption (Imai and Ratkovic, 2014} [Hernan and Robins| [2020). In
randomized controlled experiments, balancing is naturally maintained due to the complete random
assignment of treatments. However, in observational studies, treatment groups typically exhibit
systematic differences in covariates, which can result in a lack of balance. To obtain accurate estimates
of causal effects in observational studies, a wide variety of methods have emerged for balancing the
finite order moments of covariates, including matching (Rosenbaum and Rubin} 1983} |Stuart, |2010;
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Table 1: Performance on AUC, NDCG@ K, and F1@ K on COAT, MUSIC and PRODUCT. The best
two results are bolded and the best baseline result is underlined for IPS-based and DR-based methods.

| COAT | Music | PRODUCT
Method ‘ AUC NDCG@5 Fl@5 ‘ AUC NDCG@5 Fl@5 ‘ AUC NDCG@20 Fl@20
MF 0.703+0.006 0.605+0.012 0.467+0.007 | 0.673+0.001 0.63510.002 0.30610.002 | 0.753+0.001 044940002  0.12410.002
+IPS 0'717i('.('l)7 0~617j:().()(]9 0‘473:{:0.008 0~678j:(l.(10l 0~638il).l)(]2 0'318i(l.(]lJ2 0~755i()v()(]4 0‘452:{:U.Ul(l O~l3lj:(].[lﬂ4
+ SNIPS 0.71440.012 061440012  0.47440.000 | 0.68310.002 0.63940.002 0.31640.002 | 0.75410.003 0.453.40.004  0.12640.003
+ ASIPS 0.71940.009  0.61840.012  0.47640.009 | 0.67940.003 0.64010.003 0.31940.003 | 0.75710.005 0.47410.007  0.13010.005
+1PS-V2 0.72610.005 0.627+0.000 0.479+0.008 | 0.685+0.002 0.64640.003 0.320:0.002 | 0.76410.001 0.476+0.003 0.13510.003

+RKBIPS-Exp | 0.71410.003 0.61810.010 0.47440.007 | 0.67610.002 0.64210.003 031840002 | 0.763 10001 0.46310.007 0.134.0.002
+ RKBIPS-GHU 0-715i0.005 O~619i0.010 0-475iﬂ.008 O~678i(].(ml 0~640il).l)04 O-SISiU.Ul)X 0~760i0.0(]3 0-470iﬂ.ﬂl)8 O~l33i(].(]ﬂ3
+ WKBIPS-Exp | 0.72310.004 0.62410.000 0.48010.007 | 0.687 10002 0.65410.002 0.32210.002 | 0.76510.003 047510007 0.138+0.003
+ WKBIPS-Gau 0'722i“.0l)-'1 0~625i() 008 0*47911).0(]7 0~686i(l.(l“2 0~650il).l)[]2 0'321i(l.(ll)2 0~763i(]v(1(l3 O<476i“.“l)7 0~l37i(].[]“3
+ AKBIPS’EXP 0'73210.01)4 0'636;() 006 0'483:&0006 0'689;(1.(101 0‘658;0.1)(]2 0'32410.(]02 0'766;(].(](13 0'478i0»009 0'138;(].(](13

+AKBIPS-Gau | 07307 005 0.633000s 048410007 | 068870005 0.65570 005 0324750002 | 0.767%0 005 048050000  0.139% 005
+DR 0.71840.00s  0.62340.000 0.47410.007 | 0.68410.002 0.658.40.003 0.32640.002 | 0.755+0.008 0.46240.010 0.13540.005
+DR-IL 0.72310.005  0.62940.007  0.47940.005 | 0.68510.002 0.65310.002 032410002 | 0.76610.002 0.46710.005 0.13640.003
+MRDR-JL 0.727+0.005  0.627+0.008 0.480+0.008 | 0.68410.002 0.65210.003 0.325+0.002 | 0.7681+0.005 0.47310.007  0.139+0.004
+ DR-BIAS 0.72610.000  0.62940.000 0.48240.007 | 0.685410.002 0.65310.002 0.32510.003 | 0.76810.003 0.47710.006 0.137+0.004
+ DR'MSE 0-727i0.007 063 1 +0.008 0-484i“.007 O~687i0.002 0~657i0.l)03 0-327iﬂ.ﬂ[)3 0~770i0>0(]3 0-480i“.006 O l40i(].0”3
+MR 0.724 10,000  0.63640.006 0.48110.006 | 0.69110.002 0.64740.002 0.31610.003 | 0.77610.005 0.48340.006 0.14240.003
+ TDR 0.7 l4i“.“l)ﬁ 06341() 011 0*48311).008 0~6881(l.(]“3 0'662il).l)[]2 0'329i(l.(]l)2 0~772i(),(1(l3 0‘486i“.“l)5 0. 1401(].[]“3
+TDR-JL 0.73140.005 0.63940.007 0.48410.007 | 0.68910.002 0.65640.004 0.32710.003 | 0.77210.003 0.48940.005 0.14240.003
+SDR 0.73510.005 0.64040.007 0484410006 | 0.68810.002 0.66110.003 0.329:0.002 | 0.77310.001 0.49110.003 0.14340.003
+DR-V2 0.734.40.007  0.63940.000 0.487.10.006 | 0.690+0.002 0.66040.005 0.32810.002 | 0.77310.003 0.488.0.006 0.14240.004

+RKBDR-Exp | 0.730+0.003 0.631+0.005 0.48240.006 | 0.68210.002 0.64810.003 0.32310.002 | 0.765+0.004 0.460+0.006 0.138+0.003
+RKBDR-Gau | 0.72640.005 0.630+0.008 0.480+0.008 | 0.68310.002 0.65210.003 0.325+0.002 | 0.766+0.003 0.469+0.007 0.134+0.004
+ WKBDR-Exp | 0.73510.005 0.63740.0090 0.48310.006 | 0.685+0.003 0.65410.003 0.32510.002 | 0.77340.003 0.48910.008 0.14210.003
+ WKBDR-GHU 0-732i0.0l)3 0638i() 007 0~483i“.“()5 0~687i(].(]ﬂl 0~655il).l)(]2 0*327i(l.(ll)2 0~773i(].()(12 0-490i0.ﬂl)5 0 l42i(].(]ﬂ4
+AKBDRExp | 0.745%0 00s  0.64550.00s 049350 007 | 069210002 0.661:0002 0.32820002 | 078250005 049850 00s  0.147%0 003
+ AKBDR-Gau | 0.746%, oo, 0.646%, s 0.492. 07 | 0.694% (50 0.664% (oo 0.332% o5 | 0.782% 505 0.503%, 0 0.148% 504

Note: * means statistically significant results (p-value < 0.05) using the paired-t-test compared with the best baseline method.

Wu et al.| 2020), stratification (Hernan and Robins|, [2020)), entropy balancing (Hainmueller} 2012
Zhao and Percival, [2017), covariate balancing (Imai and Ratkovic,|2014), and weighted euclidean
balancing (Chen and Zhou, 2023). In recent years, several approaches are developed balancing
infinite order moments of covariates (Sant’ Anna et al., 2022) or the covariates distributions (Wong
and Chan| |2018). However, it is unrealistic to balance infinite order moments with only finite samples,
therefore in this paper we propose a novel balancing method that adaptively finds the balancing
functions in RKHS that are most important for achieving unbiased learning.

6 EXPERIMENTS

Datasets and Experimental Details. Following the previous studies (Wang et al., 2019;|Chen et al.,
20215 |[Wang et al.| 2021} [Li et al.| |2023b)), we conduct real-world experiments on three widely used
benchmark datasets: COAT, MUSIC, and a large-scale industrial dataset PRODUCT. The COAT dataset
consists of 6,960 biased ratings and 4,640 unbiased ratings evaluated by 290 users to 300 items. The
Music dataset consists of 311,704 biased ratings and 54,000 unbiased ratings evaluated by 15,400
users to 1,000 items. The PRODUCT dataset consists of 4,676,570 records of video watching ratios
from 1,411 users to 3,327 items and is almost fully exposed. Both COAT and MUSIC are five-scale
datasets, and we binarize the ratings less than three as 0, otherwise as 1. For the PRODUCT dataset,
we binarize the video watching ratios less than two as 0, otherwise as 1. We adopt three widely used
evaluation metrics: AUC, NDCG@ K, and F1@ K to measure the debiasing performance. We set
K =5 for COAT and MUSIC and K = 20 for PRODUCT. We use Adam as the optimizer and tune
the learning rate in {0.01,0.03,0.05,0.1}, weight decay in [le — 6, 5e — 3], margin threshold C
in {le — 6,5¢ — 5,1e — 5, ..., 1}, kernel hyper-parameter o2 in {0.5, 1,5} for both Gaussian and
exponential kernels, and regularization hyper-parameter v in {1, 2, 5, 10, 20, 50}. We set the batch
size to 128 on COAT and 2,048 on MUSIC and PRODUCT.

Baselines. We implement our proposed RKB, WKB, and AKB methods with both Gaussian and
exponential kernels by taking MF (Koren et al,2009) as the base model. We compare our methods
with the following IPS-based baselines: IPS (Schnabel et al.,|2016), SNIPS (Schnabel et al.,|2016),
ASIPS (Saitol [2020), and IPS-V2 (Li et al.,[2023¢). Meanwhile, we also compare our methods with
the following DR-based baselines: DR (Saito, 2020), DR-JL (Wang et al.||2019), MRDR (Guo et al.
2021), DR-BIAS (Dai et al.,|[2022), DR-MSE (Dai et al., [2022)), MR (Li et al.l2023a)), TDR (Li
et al.,[2023b), TDR-JL (L1 et al.| |2023b)), StableDR (Li et al.,|2023f), and DR-V2 (Li et al.,|2023¢€).
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Figure 1: Effects of the value of J on AUC and NDCG @20 on the PRODUCT dataset.

—e— AKBIPS
—=— AKBDR
0.70

—e— AKBIPS
—a— AKBDR
0.67

—e— AKBIPS
—=— AKBDR

—e— AKBIPS
—a— AKBDR

AUC

0.68

10 0.66
©

8 -
A 0.65

0.64

o
2 0.77
<

0.52

o 0.50 I { { {
I

Q 0.48

Z.0.46

1 2 5 10 20
y: Regularization strength

(a) AUC on Music

1 2 5 10 20
y: Regularization strength

(b) NDCG@5 on Music

1 2 5 10 20
y: Regularization strength

(c) AUC on Product

1 2 5 10 20
y: Regularization strength

(d) NDCG@20 on Product

Figure 2: Effects of hyper-parameter v on AUC and NDCG@ K on MUSIC and PRODUCT datasets.

Performance Comparison. We compare the proposed methods with previous methods, as shown
in Table [T} First, all the debiasing methods outperform MF, and AKBDR achieves the optimal
performance on all three datasets with either Gaussian or exponential kernels. Second, methods
with balancing properties such as IPS-V2 and DR-V2 achieve competitive performance, which
demonstrates the importance of propensity balancing. Third, for our methods, RKB methods perform
the worst due to the insufficient balancing caused by random selected functions, while AKB methods
perform the best due to the most important kernel functions are adaptively found and balanced.

In-Depth Analysis. We further explore the impact of the value of .J on the debiasing performance of
kernel balancing methods on the PRODUCT dataset. We also implement the moment balancing (MB)
methods which balance the first JJ-th order moments for comparison and the results are shown in
Figure[I] We find the performance for all methods except WKB increases monotonically as the value
of J increases because more functions or moments being balanced leads to less bias. Since the WKB
methods focus on controlling the worst-case, the performance does not change for different J and
shows competitive performance with AKB methods when J is small (e.g., J = 1). In addition, kernel
balancing methods stably outperform moment balancing methods with varying values of .J even if
the balancing functions are selected randomly, validating the effectiveness of kernel balancing.

Sensitivity Analysis. To explore the effect of balancing regularization hyper-parameter v on debiasing
performance, we conduct sensitivity analysis on AKB methods with varying « in {1, 2, 5, 10, 20} on
the MUSIC and PRODUCT datasets, as shown in Figure[2] The AKB methods consistently outperform
the baseline methods under different regularization strengths. Specifically, even when the balancing
constraint strength is small, the AKB method can still get significant performance gains, and the
optimal performance is achieved around the moderate y (e.g., 5 or 10).

7 CONCLUSION

In the information-driven landscape, collaborative filtering is pivotal for various e-commerce plat-
forms. However, selection bias in the collected data poses a great challenge for collaborative filtering
model training. To mitigate this issue, this paper theoretically reveal that previous debiased collabo-
rative filtering approaches are restricted to balancing finite-dimensional pre-specified functions of
features. To fill the gap, we first develop two new estimators, KBIPS and KBDR, which extend the
widely-used IPS and DR estimators in debiased collaborative filtering. Then we propose a universal
kernel-based balancing method that adaptively achieves balance for the selected functions in an
RKHS. Based on it, we further propose an adaptive kernel balancing method. Theoretical analysis
demonstrates that the proposed balancing method reduces both estimation bias and the generalization
bound. Extensive experiments on real-world datasets validate the effectiveness of our methods.
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A PROOFS

Theorem 1. If e, ; € H; = span{h(M(-),..., h{!)(.)}, then the above learned propensities lead to
an unbiased ideal loss estimation in term of the IPS method.

Proof. The balancing weight w,, ; is learned by solving the following optimization problem

max — E ’LZIu,i lOg ﬁ)u,i

Gul
(u i)eO
( .
Z O, Wy, i1 xul _|D| Z RV (24,.4) je{l,...,J},
(u 1)eD (u,i)eD
| Z Oy, 1wu 4 ]- UA)uJ' 2 0 V(U,Z) c O,
(u i1)€D

thus the learned w,, ; satisfying the constraints in the optimization problem, which means that

1 . )
ﬁ Z <Ou,i1f1u,ih(J)(.’L‘u’i) — h(j)(l‘u,i» =0, j S {1, ey J}
(u,i)€D
If e; € My = span{hM(),....h)(-)}, there exist {a;}/_, satisfying e,

Z;le o h(7) (%4,:)- the empirical bias of the KBIPS estimator for estimating the ideal loss is

Bias(Lkpips(0:)) = < — Z (0u,iWyi — 1)ey i

|%| Z Ou zwuz - Zajh(J) xuz

(u,i)€D

(u,i)€D

2
{ D] 2 Z% > (uithuih P (@as) = h )
0

If ey & Hy =span{h(V(:),... A (-)}, then forall {o;}7_,, €y, = Z}]:l ;i h9) (z) + €(2y.i)s
where €(x,, ;) is the non-zero residual term. Therefore, we have

2
: 1 .
Bias(Lkgips(6r)) = D Z (0u,iWyi — 1)ey,;
(u,i)€D
2
1 .
= D Z (0y,iWy ;i — 1)e(zy,:) p # 0.
(u,i)eD
A similar argument also holds for the proposed KBDR estimator. O

Lemma 1 (Sriperumbudur et al.[(2011)). Both the Gaussian and exponential kernels are universal.

Proof. The proof can be found in |Sriperumbudur et al.| (2011). O

Lemma 2 (Representer theorem). If Q@ = h(||f]|) for some increasing function h : Ry — R,
then some empirical risk minimizer must admit the form f(-) = Y. | o, K (-, z;) for some o =
(a1,...,ap) € R™ If his strictly increasing, all minimizers admit this form.

13
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Proof. The proof can be found in Theorem 6.11 of Mohri et al.| (2018)). O

Definition 2 (Empirical Rademacher Complexity (Shalev-Shwartz and Ben-David, [2014)). Let F
be a family of prediction models mapping from x € X to [a,b], and S = {z; | (u,i) € D} a fixed
sample of size | D| with elements in X. Then, the empirical Rademacher complexity of F with respect
to the sample S is defined as

1
=K T~ w,i w,i ’
R = oot i | gy 32 owflend

where o = {0y : (u,i) € D}, and o, are independent uniform random variables taking values in
{—=1,41}. The random variables o, ; are called Rademacher variables.

Lemma 3 (Rademacher Comparison Lemma (Shalev-Shwartz and Ben-David| [2014))). Let F be a
family of real-valued functions on z € Z to [a,b], and S = {xy; | (u,i) € D} a fixed sample of size
|D| with elements in X. Then

E
S~PID|

‘Til Z J7L,if (Z7¢ai)] !

(u,i)€D

1
E RN U, S 2 E ]EO,N _
]Sclel_l;: (ZN]P’[f(Z)] |D| Z f (Z s )) :| S {—1,+1}I7I ]Sclel—[;:

(u,i)€D

where o = {0y : (u,i) € D}, and 0, ; are independent uniform random variables taking values in
{—1,+1}. The random variables o, ; are called Rademacher variables.

Proof. The proof can be found in Lemma 26.2 of |Shalev-Shwartz and Ben-David| (2014). O

Lemma 4 (McDiarmid’s Inequality (Shalev-Shwartz and Ben-David, 2014))). Let V' be some set and
let f : V™ — R be a function of m variables such that for some ¢ > 0, for all i € [m] and for all
X1y, Tm,x; €V we have

‘f('rh'"?xm) _f(l'l,...,Iqj_hl';,l'i_i,_l,...,iﬂm” <ec

Let X1,...,X,, be m independent random variables taking values in V. Then, with the probability
of at least 1 — § we have

1f (X1seoos Xon) —E[f (X1, ..., Xn)]| < ¢y /log <§) m/2.

Proof. The proof can be found in Lemma 26.4 of |Shalev-Shwartz and Ben-David| (2014). O

Lemma 5 (Rademacher Calculus (Shalev-Shwartz and Ben-David| 2014)). For any A C R™, scalar
c € R, and vector ag € R™, we have

R({ca+ag:ac A}) <|c|R(A).
Proof. The proof can be found in Lemma 26.6 of Shalev-Shwartz and Ben-David| (2014). O

Lemma 6 (Talagrand’s Lemma (Mohri et al., 2018)). Let ®4,...,®,, be L-Lipschitz functions
fromRtoR and o1, ...,0,, be Rademacher random variables. Then, for any hypothesis set F of
real-valued functions, the following inequality holds

iE sup Zai (®;0f) (ml)] < £IE

m o fe]:izl m o

In particular, if &; = ® for all i € [m)], then the following holds
R(PoF) < LR(F).

Proof. The proof can be found in Section 5.4 of Mohri et al.| (2018). O

14



Published as a conference paper at ICLR 2024

Lemma 7. Suppose K is a bounded kernel with sup, /K (x,x) = B < oo and let F be its RKHS.
Let M > 0 be fixed. Then for any S = {z,; : (u,i) € D},
MB
R (Br(M)) < —=

Nt

where Bie(M) = {f € F | [|f|l7 < M}.

Proof. Fix S = {x,,; : (u,i) € D}. Then

1
R (BK(M)) =E, sup 7 Uu,if (qu)

1
:7Ea sup Z Ou,i fv xuv
D | reBi M) (S
1
:@Ea sup f, Z Uuz qu
_fEBK(JW (u,i)€D

= LE <M‘ E(u YED O.lbl il Z Sy Ly z)>

|D| ‘Z(uz eD Ou, zK 7xu,i u,i)€D
M
= 7Ea Z Uu,iK ('7$u,i)
|D| (u,i)eD
[ 2
M
= fEa' Z Uu,iK ('axu,i)
| | (u,i)€D

M
< ﬁ E, Z O'u,iK ('7xu,i)
(u,i)€D

=|]‘;|\/ S IK Gl

(u,i)eD

xu,% xu,i)
(u 1)eD

D|B?

IDI
MB

i

O

Theorem 2 (Generalization Bounds in RKHS). Let K be a bounded kernel, sup, \/ K (z,x) =
B < oo, and B (M) ={f € F | ||fllx < M} is the corresponding kernel-based hypotheses space.
Suppose W, ; < C, 6(r,-) is L-Lipschitz continuous for all v, and that Ey = sup,. 6(r,0) < oo
Then with probability at least 1 — 7, we have

2CLMB log(4/n)

EIdeal(Gr) < EKBIPs(ar) + |Bias(£KBIPS(9T))| + \/ﬁ + 5C(E0 + LMB) 2|D‘
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and

ﬁIdeal(Qr) < EKBDR( ) + |B1as(£KBDR( ))| + (1 4 20) <2LMB 10g(4/n)> .

+5(Ey + LMB)
VID 2|D|

Proof. We first prove the generalization bound of the KBIPS estimator, noting that the ideal loss can
be decomposed as

Lideal(0r) = Lxprps(0r) + (L1deal (0r) — E(Lxpips(6r))) + (E(Lxpips(6r)) — Lxsips(0r))
= Lxpips(0,) + Bias(Lxprps(0:)) + (E(Lxprps(0:)) — Lkpips(6r))
< Lxgrips(6r) + |Bias(Lkpips(0;))]

+ sup § Ou zwu zeu il § Ou zwu zeu %

fo€Bxc (M) (u i)€D (u 1)eD

For simplicity, we denote the last term in the above formula as

B(J:) = sup § Ou zwu zeu 1| T § Ou zwu zeu % )

fo€Br (M) (u i)eD (u i)eD
we then aim to bound B(F) in the following.

Note that

S~PID|

B = B BN+ {60~ B, B},

where the first term is Em [B(F)], and by Lemma 3 we have
S~P

E [B(F))<2 E E
s~nﬂ>\D\[ (Pl = gnpipl o AL feeSJ;l;P(M) \

E O—’U. 'LOU 7.wu Ze’u. 'L

(u i)ED
= 2S~%‘D‘{R(£KBIPS(GT))}’
where
R(/CKBIPS(GT')) = Ea~{71’+1}m| sup Z Ou,iOu, zwu iCu,i
fo€BK (M) ( 4)ED

By applying McDiarmid’s inequality in Lemma 4 and the assumptions that w,, ; < C, also note that
Fu,i < sup, VK (z,2)| fll7 < MB, thus e, ; = L(Fyi,7u,:) < Eo + LMB, let

_ 2C(E, + LMB)
D ’

then with probability at least 1 — 2,

R(Lxpws(0) = E_{R(Lxpms(0,))}| < 20<E°|g|LMB> 1°g<4g7>ﬂ>l

log(4/n)

= 20(Fo+ LMB)) | =5

By the assumption that @, ; < C and 6(r, -) is L-Lipschitz continuous for all r, we have
CLMB

N

R(Lkprps(0:)) < CLR(F) <

16



Published as a conference paper at ICLR 2024

where the first inequality is from Lemma 5 and Lemma 6 with L as Lipschitz constant, the second
inequality is from Lemma 7, and R (F) is the empirical Rademacher complexity

1
R(‘F) =E ~q{— |D| sup T a_u,if(xu,i) )
o~{—1,+1} o€ B (M) D (u%eb

where o = {0, ; : (u,4) € D}, and 0,,; are independent uniform random variables taking values in

{—1,+41}. The random variables o, ; are called Rademacher variables.

For the rest term B(F) — ]E\m [B(F)], by applying McDiarmid’s inequality in Lemma 4 and the
S~P

assumptions that w,, ; < C and e, ; < Ey + LM B, let

. C(Eo + LMB)
D| 7

then with probability at least 1 — 2,

C(Eo+ LMB) [log(4/n)|D|

D 2 = C(Ey + LMB) M.

2|D|

B(F)— E [B(]-")]‘S

S~PID|

We now bound B(F) by combining the above results. Formally, with probability at least 1 — 7,

S~PIP|

B = B, B0+ {BF) - 507}

<2 E {R(Lxpps(d ))}+{ (F) -

S~PIPI

571}

S~PIDI

< 2R (Ecrs(0)) + 40(E + L3B) 5L L) -

2|D| S~PIP|

[B(f)]}
< 2R(Lkmrips(0;)) + 5C(Ey + LM B) loiﬁl)/())

2CLMB log(4/n)
< —— +5C(Ey+ LMB) | ———

We now bound the ideal loss by combining the above results. Formally, with probability at least
1 —n, we have

Lidea1 (0r) < Lxpips(0r) + |Bias(Lxsrps(0r))| + B(F

2CLMB log(4/n)

< EKBIPS (Gr) + |BiaS(£KBlps(9T))| + + 5C(E0 =+ LMB)

V1D 2|D|

In Theorem |1} we have already proved that
|B1aS(£KBIPS |D| Z Ou, 7,w'u, 7 )eu,i )
u,i)€D
therefore with probability at least 1 — 7, we have
. 2CLMB log(4
EIdeal(Gr) < LkBIPS (Gr) + |B1as(£KBIPS(9T))| + —F— + 5C(E0 + LMB) M
Vel 2[D]
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We then prove the generalization bound of the KBDR estimator, similarly, the ideal loss can be
decomposed as follows.

Lidea1 (0r) = LxBDR(07) + (L1deal(0r) — E(LxpDR(0r))) + (E(LxBDR(0r)) — LxkBDR(0r))
= Lxspr(0-) + Bias(Lxspr(6r)) + (E(LxBDR (0r)) — LkBDR(6r))
< Lkppr(0:) + [Bias(Lxppr(6:))]
1
sup |:éu,z + Ou,iwu,i(eu,i - éu,i):| = TN Z |:éu,z + Ou,iwu,i(eu,i - éu,z):|
faeBK (M) (ui)€D D (u,i)eD
For simplicity, we denote the last term in the above formula as
1 ) R . 1 . . )
B(]:) = sup E|—= Z {6%2‘ + Ou,iwu,i(eu,i - eu,i)} - 5 Z {6u,i + Ou,iwu,i(eu,i - eu,i)} s
feemean \ | 1P 5t Pl o

we then aim to bound B(F) in the following.
Note that

B = B BN+ {50~ B, B},

S~PIPI

where the first term is Em| [B(F)], and by Lemma 3 we have
S~P

1
<2 E E _ T~ ui|:Aui uiAui ui_Auij|
SNP\D\[B(’F)] =2 pip o~ {=LA1}PI feesl;le(M) |D| (mz);pa i [ F Ouithui(Cui = Eusi)
=2 E
JE {R(LksDR(6:))},

where
1 . . .
R(LkspR(0r)) = Eqof_1 41301 sUp — Z Oui {eu,i + 0y, Wi (€wi — €uyi)
soeBroy | [Pl 42

By applying McDiarmid’s inequality in Lemma 4 and the assumptions that W, ; < C, é,; <
Ey+ LMB,and e, ; < Ey+ LMB, let

2(Ey + LM B)(1+2C)
a D| 7

then with probability at least 1 — 3,

R(Lxpor(0r) —  E_{R(Lxeon(6,))} 2(Fo + L]\é)B)(l +20) 10g(4é¢7)|D|

log(4/n)
2/D|

IN

= 2(Ey + LMB)(1 +20)

By the assumption that @, ; < C and 6(r, -) is L-Lipschitz continuous for all r, we have
LMB
Vil

where the first inequality is from Lemma 5 and Lemma 6 with L(1 + 2C') as Lipschitz constant, the
second inequality is from Lemma 7, and R (F) is the empirical Rademacher complexity

R(Lkppr(0:)) < L(1+2C)R(F) < (1+20C)

1
R(f) = EGN{—1,+1}|D‘ sup —_— Z Ju,if(xu,i) 5
fo€BK (M) | | (u,i)e€D

18



Published as a conference paper at ICLR 2024

where o = {oy; : (u,) € D}, and 0,,; are independent uniform random variables taking values in

{—1,+41}. The random variables o, ; are called Rademacher variables.

For the rest term B(F) — E\m [B(F)], by applying McDiarmid’s inequality in Lemma 4 and the
S~P

assumptions that w,, ; < C, é,; < Ey+ LMB,and e, ; < Ey + LMB, let

(Eo + LMB)(1 + 2C)
D| ’

then with probability at least 1 — Z,

(7| < ot BP0, SR _ (g parmvac) 50

B(7) D 2 2\D]

 S~pi?
We now bound B(F) by combining the above results. Formally, with probability at least 1 — 7,

B(F) =

"~ S5~pIDI

B+ {50 - B, 5]

= 2S~%\D\{R(£KBDR(6T))} + {B(]:) a SN]%\m

571}

< 2R(Lxepr(0:)) +4(Ey + LM B)(1 + 2C) bagm)+{mf)

log(4/n)
2D|
log(4/n)

+5(Ey + LMB)(1 4 2C) D

< 2R(Lxsor(0r)) + 5(Eo + LM B)(1 + 2C)

LMB

VIDI

= (1+420) <2LMB

Vil

We now bound the ideal loss by combining the above results. Formally, with probability at least
1 —n, we have

Ligea1(0r) < Lxppr(6r) + |Bias(Lkppr(0r))| + B(F)

<2(1+420)

+5(Ey + LMB) 102%@) .

2LMB log(4

S LKBDR(QT) + |Bia.S(£KBDR<9T))| + (1 + 20) (\/W + 5(EO + LMB) W) .

In Theorem|[I] we have already proved that
. 1 . .
|B1as(£KBDR(0r))| :a Z (Ou,iwu,z’ - 1)(eu,i - eu,i) 5
(u,3)€D
therefore with probability at least 1 — 7, we have
i 2LMB log(4 /7

Lrear(6,) < Licspn (6,) + [Bias(Lxspr (0,)] + (1+2C) ( Jr (B + LMB) M) ’
which yields the stated results. O
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