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Abstract

Federated learning (FL) allows agents to jointly train a global model without
sharing their local data to protect the privacy of local agents. However, due to the
heterogeneous nature of local data, existing definitions of fairness in the context of
FL are prone to noisy agents in the network. For instance, existing work usually
considers accuracy parity as the fairness metric for different agents, which is not
robust under the heterogeneous setting, since it will enforce agents with high-quality
data to achieve similar accuracy to those who contribute low-quality data and may
discourage the agents with high-quality data from participating in FL. In this work,
we propose a formal FL fairness definition, fairness via agent-awareness (FAA),
which takes the heterogeneity of different agents into account by measuring the
data quality with approximated Bayes optimal error. Under FAA, the performance
of agents with high-quality data will not be sacrificed just due to the existence
of large numbers of agents with low-quality data. In addition, we propose a fair
FL training algorithm leveraging agent clustering (FOCUS) to achieve fairness
in FL, as measured by FAA and other fairness metrics. Theoretically, we prove
the convergence and optimality of FOCUS under mild conditions for both linear
and general convex loss functions with bounded smoothness. We also prove that
FOCUS always achieves higher fairness in terms of FAA compared with standard
FedAvg under both linear and general convex loss functions. Empirically, we
show that on four FL datasets, including synthetic data, images, and texts, FOCUS
achieves significantly higher fairness in terms of FAA and other fairness metrics,
while maintaining competitive prediction accuracy compared with FedAvg and
four state-of-the-art fair FL algorithms.

1 Introduction

Federated learning (FL) is emerging as a promising approach to enable scalable intelligence over
distributed settings such as mobile networks [[14, 24]. Given the wide adoption of FL in medical
analysis [[1} 33], recommendation systems [3|28]], and personal Internet of Things (IoT) devices [2], it
has become a central question on how to ensure the fairness of the trained global model in FL networks
before its large-scale deployment by local agents, especially when the data quality/contributions of
different agents are different in the heterogeneous setting.

In standard (centralized) ML, fairness is usually defined as a notion of parity of the underlying
distributions from different groups given by a protected attribute (e.g., gender, race). Typical
definitions include demographic parity [12, 41], equalized odds [15]], and accuracy parity [} i44].
However, it is yet unclear what is the desired notion of fairness in FL. Previous works that explore
fairness in FL. mainly focus on the demographic disparity of the final trained model regarding the

*Equal Contribution. Correspondence to: wchu@caltech.edu, chulinx2 @illinois.edu and 1bo @illinois.edu.

International Workshop on Federated Learning in the Age of Foundation Models in Conjunction with NeurIPS
2023 (FL@FM-NeurIPS’23). This workshop does not have official proceedings and this paper is non-archival.



protected attributes as in the centralized setting [[7,[17] or the accuracy disparity across agents without
considering different contributions of agents [[10l 22| 29]. Some works have taken into consideration
the local data properties [18}42] and sizes [11] to measure fairness of FL. However, explicit fairness
analysis in FL under heterogeneous agent contributions is still lacking. Thus, in this paper, we aim
to ask: What is a desirable notion of fairness in FL with heterogeneous agents? Can we design
efficient training algorithms to guarantee the fairness? Such fairness notion in FL is critical since on
one hand, it will be able to take the heterogeneity of different local agents into account so that it is
robust to the potential noisy (or low-contribution) nodes in the network; on the other hand, it will also
encourage the participation of benign agents who contribute high-quality data to the FL training.

In light of the above questions, in this work, we aim to define and enhance fairness in FL by explicitly
considering the heterogeneity of local agents. In particular, for FL trained with standard FedAvg
protocol [27], the global model aims to minimize the loss with respect to the global distribution.
In practice, some local agents may contribute low-quality data (e.g., free riders), so intuitively it
is “unfair” to train the final model regarding such global distribution over all agents, which will
sacrifice the performance of agents with high-quality data. In this paper, we define fairness via
agent-awareness in FL (FAA) as FAA({0c}ce(r)) = maXe, c,cp |Eey (0c;) — Ecy(Oey)|, where
E. is the excess risk of an agent e € E with model parameter 6.. Technically, the excess risk of
each agent is calculated as £.(0.) = L.(0.) — ming« L.(6*), which stands for the loss of user e
evaluated on the FL. model 6, subtracted by the Bayes optimal error of the local data distribution [30].
For each agent, the excess risk measures how close the test loss £ (6,) is to the possible smallest
error (i.e., Bayes optimal error) on such a data distribution. In other words, lower excess risk &, (6. )
indicates a higher gain for agent by joining the FL training. Notably, reducing FAA enforces the
equity of excess risks among agents, following the classic philosophy that agents “do not suffer from
scarcity, but inequality of gains”. Lower FAA indicates stronger fairness. Based on our fairness
definition FAA, we then propose an efficient fair FL algorithm based on agent clustering (FOCUS)
to improve the fairness of FL by minimizing FAA of agents. Specifically, we first cluster the local
agents based on their data distributions and then train a model for each cluster. During inference, the
final prediction will be the weighted aggregation over the prediction result of each model trained
with the corresponding clustered local data. Theoretically, we provide the convergence analysis and
fairness analysis for FOCUS; empirically, we extensively evaluate FOCUS on diverse datasets.

Contributions. In summary, we make contributions on both theoretical and empirical fronts.

» We formally define fairness via agent-awareness (FAA) in FL based on agent-level excess risks to
measure fairness in FL, and explicitly take the heterogeneity nature of local agents into account.

* We propose a fair FL algorithm via agent clustering (FOCUS) to improve fairness measured by
FAA, especially in the heterogeneous setting. We prove the convergence rate and optimality of
FOCUS under linear models and general convex losses.

* Theoretically, we also prove that FOCUS achieves stronger fairness measured by FAA compared
with FedAvg for both linear models and general convex losses.

* Empirically, we compare FOCUS with FedAvg and four SOTA fair FL algorithms on four datasets,
including synthetic data, images, and texts under heterogeneous setting. We show that FOCUS
indeed achieves stronger fairness measured by FAA and other fairness metrics, while maintaining
similar or even higher prediction accuracy on all datasets.

2 Related work

Fair Federated Learning There have been several studies exploring fairness in FL. Li et al. [22]
first define agent-level fairness by considering accuracy equity across agents and achieve fairness
by assigning the agents with worse performance with higher aggregation weight during training.
However, such a definition of fairness fails to capture the heterogeneous nature of local agents. Mohri
et al. [29] pursue accuracy parity by improving the performance of the worst-performing agent. Wang
et al. [36] propose to mitigate conflict gradients from local agents to enhance fairness. Instead of
pursuing fairness with one single global model, Li et al. [23]] propose to train a personalized model
for each agent to achieve accuracy equity for the personalized models. Zhang et al. [42] predefine
the agent contribution levels based on an oracle assumption (e.g., data volume, data collection cost,
etc.) for fairness optimization, which lacks quantitative measurement in practice. Xu et al. [38]]
approximate the Shapely Value based on gradient cosine similarity to evaluate agent contribution.
However, Zhang et al. [42] point out that Shapely Value may discourage agents with rare data. Here



we provide an algorithm to quantitatively measure the contribution of local data based on each agent’s
excess risk, which will not be affected even if the agent is the minority.

Clustered Federated Learning Clustered FL algorithms are initially designed for multitasking
and personalized federated learning, which assumes that agents can be naturally partitioned into
clusters [13} 126} 32, 137]. Existing clustering algorithms usually aim to assign each agent to a cluster
that provides the lowest loss [[13]], optimize the clustering center to be close to the local model [37],
or cluster agents with similar gradient updates (with respect to, e.g., cosine similarity [32])) to the
same cluster. In addition to these hard clustering approaches (i.e., each agent only belongs to one
cluster), soft clustering has also been studied [20} 26l 131} 134], which enables the agents to benefit
from multiple clusters. However, none of these works considers the fairness of clustered FL and the
potential implications, and our work makes the first attempt to bridge them.

3 Fair Federated Learning on Heterogeneous Data

We first define our fairness via agent-awareness in FL with heterogeneous data and then introduce
our fair FL based on the agent clustering (FOCUS) algorithm to achieve FAA.

3.1 Fairness via Agent-Awareness in FL (FAA)

Given a set of E agents participating in the FL network, each agent e only has access to its local
dataset: D, = {(ze,ye)}iy, which is sampled from a distribution P.. The goal of standard
FedAvg training is to minimize the overall loss £g(6) based on the local loss £, (#) of each agent:

ming Lg(0) = >.cp %Ee(ﬁ), where L.(0) = E, )ep. £(ho(x),y). where £(-,-) is a loss
function given model prediction hg(z) and label y (e.g., cross-entropy loss), n = >~ c(p) |De|
represents the total number of training samples, and 6 represents trained global model.

Intuitively, the performance of agents with high-quality and clean data could be severely compromised
by the existence of large amounts of agents with low-quality and noisy data under FedAvg. To solve
such a problem and characterize the distinctions of local data distributions (contributions) among
agents to ensure fairness, we propose fairness via agent-awareness in FL. (FAA) as follows.

Definition 3.1 (Fairness via agent-awareness for FL (FAA)). Given a set of agents F in FL, the
overall fairness score among all agents is defined as the maximal difference of excess risks for any
pair of agents:

FAA({Oc}ecip) = max  |Ec, (0e,) — Eey(bey)|- 1

e1,e2€[E]

where 6. is the local model for agent e € [E]. The excess risk &.(f.) for agent e given model
0. is defined as the difference between the population loss L. (6.) and the Bayes optimal error of
the corresponding data distribution, i.e., £ (0.) = L.(6.) — ming~ L.(0*), where §* denotes any
possible models.

Note that in FedAvg, each client uses the global model 6 as its local model .. Definition [3.1
represents a quantitative data-dependent measurement of agent-level fairness. Instead of forcing
accuracy parity among all agents regardless of their data quality, we define agent-level fairness as
the equity of excess risks among agents, which takes the contributions of local data into account
by measuring their Bayes errors. For instance, when a local agent has low-quality data, although
the corresponding utility loss would be high, the Bayes error of such low-quality data is also high,
and thus the excess risk of the user is still low, enabling the agents with high-quality data to achieve
low utility loss for fairness. When local data distributions are homogeneous, FAA reduces to the
fairness definition of agnostic loss [29]. Therefore, FAA is a generalization of agnostic loss that
accommodates both homogeneous and heterogeneous data distributions. We defer more detailed
discussion to Appendix



3.2 Fair Federated Learning on Heterogeneous Data via Clustering (FOCUS)

Algorithm 1 EM clustered federated learning algorithm

Input: Agents with data {D; };c[g) and M models.

Initialize w'y) and 70 = & form € [M],e € [E].

fort=0to7T —1do
for agent e € [E] do
for model m € [M] (E step) do

WétTZL exp(_E(m,y)GDg€($7 Y; w’grtz)))

Wéﬁil) 7 o
Y e exp (*E(x,wepeﬁ(n Y; wfﬁ)))
end for
end for
for model m € [M] (M step) do
E ne
D argmin 3 a0 3 (o)) o
end for —1 —
end for

Return model weights wﬁ,,T )

Method Overview. To enhance the fairness of FL in terms of FAA, we provide an agent clustering-
based FL algorithm, FOCUS (Algorithm|[I), by partitioning agents conditioned on their data distri-
butions. Intuitively, grouping agents with similar local data distributions and similar contributions
together helps to improve fairness, since it reduces the intra-cluster data heterogeneity. FOCUS
leverages the Expectation-Maximization algorithm to perform agent clustering. Define M as the
number of clusters and E' as the number of agents. The goal of FOCUS is to simultaneously optimize
the soft clustering labels IT and model weights W. Specifically, IT = {7 fecr],me[n are the
dynamic soft clustering labels, representing the estimated probability that agent e belongs to cluster
m; W = {wm }me[ar represent the model weights for M data clusters. Given E agents with datasets
D, ..., Dg, FOCUS alternately optimizes II and W in two steps.

E step. Expectation steps update the cluster labels IT given the current estimation of (II, W). At
k-th communication round, the server broadcasts the M cluster models to all agents. The agents
calculate the expected training loss E,,,yep, £(x, y; w't)) for each cluster model w(, m € [M], and

then update the soft clustering labels IT according to Equation (2).

M step. The goal of M steps in Equation (3) is to minimize a weighted sum of empirical losses for

all local agents. However, given distributed data, it is impossible to find its exact optimal solution

in practice. Thus, we ecify a concrete protocol in Equation @) ~ Equation (6)) to estimate the
3)

(®)

objective in Equation (3)). At ¢-th communication round, for each cluster model wy,” received from

t) o) as w,(fl), and then updates the model using

server, each agent e first initializes its local model Gim )
its own dataset. To reduce communication costs, each agent is allowed to run SGD locally for K local
steps as shown in Equation . After K local steps, each agent sends the updated models 9((32,( K)

back to the central server, and the server aggregates the models of all agents by a weighted average
based on the soft clustering labels {7, }. We provide theoretical analysis for the convergence and
optimality of FOCUS under these multiple local updates in Section 4}

Clients: 922(0) = wifl). 4)
05 st = Oy — kazf(h(,(t)(k) (@),90), Yk =1, K — 1. 5)
—~ em(k
B g
Server: w{*tY = Z ET(';(H;' (6)

E
e=1 Ze’:l Term



Inference. During inference, each agent ensembles the M models by a weighted average on their

prediction probabilities, i.e., a agent e predicts 2%21 TemPa,, (x) for input z. Suppose a test
dataset Dtest is sampled from distribution P,. The test loss can be calculated by Ly (W, 1) =

Dtm| Z(w y)EDtest 4(2 —1 Temhu (a:),y)

4 Theoretical Analysis of FOCUS

In this section, we first present the convergence and optimality guarantees of our FOCUS algorithm;
and then prove that it improves the fairness of FL regarding FAA. Our analysis considers linear
models and then extends to nonlinear models with smooth and strongly convex loss functions.

4.1 Convergence Analysis

Linear models. We first start with linear models to deliver the main idea of our analysis. Suppose
there are E agents, each with a local dataset D. = {(z{”,y{")}7 e, (e € |E]) generated from a

Gaussian distribution. Specifically, we assume each dataset D, has a mean vector y, € R?, and

@ @) T, (i) (@) «

(ze’,ye’) is generated by y$ = T2 4 €, where x¢” is a random vector z” ~ N/(0, 6%1,) and

the label yé D is perturbed by some random noise . ~ A/(0,2). Each agent is asked to minimize
the mean squared error to estimate p., so the empirical loss function for a local agent given D, is
Lemp(De;w) = n—le > (wa(Z) —y )2. We make the following assumption about the heterogeneous
agents.

Assumption 4.1. Suppose there are M predefined vectors {w} }},, where for any my, my € [M],
my # ma, ||w),, —wy,,[l2 > R. A set of agents I satisfy separable distributions if they can be
partitioned into M subsets Si,...,Su such that, for any agent e € Sy, [|pe — why|l2 <7 < £.

Assumption 4.1 guarantees that the heterogeneous local data distributions are separable so that an
optimal clustering solution exists, in which {w7, ..., w3}, } are the centers of clusters. We next present
Theorem [4.2]to demonstrate the linear convergence rate to the optimal cluster centers for FOCUS.
Detailed proofs can be found in Appendix [A.T]

Theorem 4.2. Assume the agent set E satisﬁes the separable distributions condition in Assumption
Given trained M models with wﬁ?,{ = M, Ve, m. Under the natural initialization w.,, for each
model m € [M), which satisfies 32y > 0, me — w2 < ming, £, ||wm —wi |2 —2(r + Ao)
and |D.| = O(d). If learning rate n < min (45, %), FOCUS converges by

1
(T)
Tem 2 T (M — 1) - exp(—2R0?AeT) ¢ € O @

\Y

Ellwi) — w3

IA

20Ym6° . -
(1= ZE) (ol = wif + A) + 2MKr + MO*EST2O(K,0%). 8)

where T is the total number of communication rounds; K is the number of local updates in each
communication round; Yy, = |Sm| is the number of agents in the m-th cluster, and

2EK(M —1)§?

A= - .
(1 — 222°0m ) K _ exp(—2R52A)

(caused by initial inaccurate clustering)

Remarks. Theorem shows the convergence of parameters (II, W) to a near-optimal solution.
Equation (7) implies that the agents will be correctly clustered since 7., will converge to 1 as
the number of communication rounds K increases. In Equation @I) the first term diminishes
exponentially, while the second term 20 Kr reflects the intra-cluster distribution divergence 7. The
last term originates from the data heterogeneity among clients across different clusters. Its influence
is amplified by the number of local updates (O(K?3)) and will also diminish to zero as the number of

communication rounds 7' goes to infinity. Our convergence analysis is conditioned on the natural

clustering initialization for model weights wY towards a corresponding cluster center w;,,, which is

standard in convergence analysis for a mixture of models [4, 39]]. Detailed proofs can be found in
Appendix



Smooth and strongly convex loss functions. Next, we extend our analysis to a more general case
of non-linear models with L-smooth and p-strongly convex loss function.

Assumption 4.3 (Smooth and strongly convex loss functions). The population loss functions L. (6)
for each agent e is L-smooth, i.e., [VZL. ()2 < L. The loss functions are yi-strongly convex, if the
eigenvalues \ of the Hessian matrix V2L, (0) satisfy Apmin (V2L (60)) > p.

We further make an assumption similar to Assumption .| for the general case:

Assumption 4.4 (Separable distributions). A set of agents E satisfy separable distributions if they
can be partitioned into M subsets S1, ..., Sy with wy, ..., w}, representing the center of each set
respectively, and the optimal parameter 8* of each local loss L, (i.e., 05 = arg ming L. (0)) satisfy
|05 — wi,|l2 < r. In the meantime, agents from different subsets have different data distributions,
such that |lwy, —w} |2 > R,Vmi,my € [M],m1 # mao.

Theorem 4.5. Assume the agent set E satisfies the separable distributions condition in Assump—

tion H.4} Suppose loss functtons have bounded variance for gradients on local datasets, i.e.,
E(, y)NDe[HVK(:c y, 0) — VL(0)|3] < o2, and the population losses are bounded, i.e., L. < G,Ve €

[E). With ={), = a7 300 > 0, w® — w2 < I‘CI} —r — Ao, and the learning rate of each agent
n < min(Q(er) f) FOCUS converges by
D) > : Ve € S, ©)

T 14 (M —1)exp(—uRAT)

2
Ellwf” —will3 < (1= nA) " (Jwl) —wi|3 + B) + O(Kr) + MEBO(K®, Z)T™1/* (10)
where T is the total number of communication rounds; K is the number of local updates in each
communication round; ~y,, = |Sy,| is the number of agents in the m-th cluster, and

4L 6
M p+ L’ (1 —nA)K — exp(—pRA)
related to convergence rate caused by the offset of initial clustering

Remarks. Theorem- 4.5| extends the convergence guarantee of (II, W) from linear models (Theo-
rem[.2)) to general models with smooth and convex loss functions. For any agent e that in cluster m
(e € Sy, its soft cluster label 7,, converges to 1 based on Equation (69), indicating the clustering
optimality. Its model weights TV converge linearly to a near-optimal solution. The error term O(Kr)
in Equation is expected since 7 represents the data divergence within each cluster and w;, denotes
the center of each cluster. The last term in Equation implies a trade-off between communication
cost and convergence speed. Increasing K reduces communication cost by O(+) but at the expanse
of slowing down the convergence. Detailed proofs are deferred to Appendix @}

4.2 Fairness Analysis

To theoretically show that FOCUS achieves stronger fairness in FL based on FAA, here we focus on
a simple yet representative case where all agents share similar distributions except one outlier agent.

Linear models. We first concretize such a scenario for linear models. Suppose we have F agents
learning weights for M linear models. Their local data D.(e € [E]) are generated by Y =

pTz® — e with 28 ~ N(0,6%1;) and € ~ N(0,02). E — 1 agents learn from a normal dataset
with ground truth vector g1, ..., ug—1 and ||pe — p*||2 < r, while the E-th agent has an outlier data

distribution, with its the ground truth vector pp far away from other agents, i.e., |ug — p*||2 > R.
As stated in Theorem the soft clustering labels and model weights (II, W) converge linearly to
the global optimum. Therefore, we analyze the fairness of FOCUS, assuming an optimal (IT, W) is
reached. We compare the FAA achieved by FOCUS and FedAvg to underscore how our algorithm
helps improve fairness for heterogeneous agents.

Theorem 4.6. When a single agent has an outlier distribution, the fairness FAA achieved by FOCUS
algorithm with two clusters M = 2 is

FAA focus (W, II) < %12 (12)
while the fairness FAA achieved by FedAvg is

2 j— —
FAipg(W) > 62(R 2 EQ) 28 +r2) = Q(6°R?). (13)



Remarks. The fairness gap between Fedavg and FOCUS with a single outlier is

R*E -2) - 2Rr).

FAM g (W) — FAA fous(W, 1) > 52( =

(14)

As long as R > EQ:Q, FOCUS is guaranteed to achieve stronger fairness (i.e., lower FAA) than

FedAvg. Note that the outlier assumption only makes sense when E2 > 2 since one cannot tell which
agent is the outlier when E = 2. Also, we naturally assume R > 2r so that the two underlying
clusters are at least separable. Thus, we conclude that FOCUS dominates than FedAvg in terms of
FAA. Here we discuss a single outlier agent scenario for clarity, and similar conclusions hold for
multiple underlying clusters and M > 2, as shown in Appendix [B.1]

Smooth and strongly convex loss functions. We generalize the fairness analysis to nonlinear
models with smooth and convex loss functions. Suppose we have F agents that learn weights for
M models. We assume their population loss functions are L-smooth, p-strongly convex (as in
Assumption and bounded, i.e., £.(0) < G. E — 1 agents learn from similar data distributions,
such that the total variation distance between the distributions of any two different agents i, j € [F—1]
is no greater than r: Dpy (P;,P;) < r. On the other hand, the E-th agent has an outlier data
distribution, such that the Bayes error Lg(0]) — Lg(0%) > R forany ¢ € [E — 1]. We claim that
this assumption can be recLl%ced to a lower bound on H-divergence [45] between distributions P; and
Pg that Dy (P;, Pr) > e (See proofs in Appendix )
Theorem 4.7. The fairness FAA achieved by FOCUS with two clusters M = 2 is

fAAfocus(W H) S E2GT

Let B = % The fairness achieved by FedAvg is

1s)

FE-1 L L(E-1) L? 2L L
fMavg(W) 2 (T - E)R* (1+ MT - NQE)Bi E B(R* EB) (16)

Remarks. Notably, when the outlier distribution is very different from the normal distribution, such
that R > Gr (which means B < R), we simplify Equation (134)) as

E—-1 L
Fllny (W) > (T - W) R. (17)

Note that FAA focs(W,II) < B < R, so the fairness FAA achieved by FedAvg is always larger
(weaker) than that of FOCUS, as long as E > 1/ L/, indicating the effectiveness of FOCUS.

5 Experimental Evaluation

5.1 Experimental Setup

Data and Models. We consider four different datasets with heterogeneous data settings, ranging
from synthetic data for linear models to images (rotated MNIST [8]] and rotated CIFAR [19]) to text
data for sentiment classification on Yelp [43] and IMDb [25] datasets. We train an MLP model for
MNIST, a ResNet 18 model [[16] for CIFAR, and a pre-trained BERT-base model [9] for the text data.
We refer the readers to Appendix for more implementation details.

Evaluation Metrics and Baselines. We consider following evaluation metrics: average test accuracy,
average test loss, FAA for fairness, and the existing fairness metric “agnostic loss” introduced by [29]
and “accuracy parity” introduced by [22]]. We compare FOCUS to FedAvg and state-of-the-art fair
FL algorithms (i.e., q-FFL [22], AFL [29], Ditto [23]], and CGSV [38]]). We defer the comparision to
other FL algorithms under heterogeneous data settings [21} 35, 40] in Appendix To evaluate
FAA of different algorithms, we estimate the Bayes optimal loss min,, £.(w) for each local agent e.
Specifically, we train a centralized model based on the subset of agents with similar data distributions
(i.e., the same ground-truth cluster) and use it as a surrogate to approximate the Bayes optimum. We
select the agent pair with the maximal difference of excess risks to measure FAA fairness.



Table 1: Comparison of FOCUS, FedAvg, and fair FL algorithms q-FFL, AFL, Ditto and CGSV, in
terms of average test accuracy (Avg Acc), average test loss (Avg Loss), fairness FAA and existing
fairness metric Agnostic Loss and Accuracy Parity. FOCUS achieves the best fairness measured by
FAA compared with all baselines.

FOCUS  FedAvg q-FFL AFL Ditto CGSV
q=01 ¢g=1 ¢=10

Avg Loss 0010 0108 0106 0102 0110 0.104 0023 0.260

Synthetic FAA 0001 0958 0769 0717 0699 0780 0012 0010
Loss Parity de-5 0295 0261 0238 0235 0244 0004 0.003

Avg Acc 0953 0929 0922 0861 0685 0885 0940 0938

Avg Loss 0152 0246 0269 0489 1084 0429 0210 0222

FAA 0.094 0363 038 0612 0253 0220 0.104 0210

Rotated MNIST ' pgnostic Loss ~ 0.224 0616 0.656  1.018 1271 0548 0354 0331
Accuracy Parity ~ 0.014  0.049  0.052 0.074 0.057 0032 0020 0.023

Avg Acc 0.688 0.654 0.648 0592 0.121 0.661 0.657 0.515
Avg Loss 1.133 2.386 1.138  1.141 2526 1.666 2382 3.841
FAA 0.360 1.115 0.620 0473 0379 0595 0.758 1.317

Rotated CIFAR A opostic Loss 1294 3275 1610 1439 2526 2179 3.053 3.841
Accuracy Parity  0.027 0.049 0.074  0.069 0.009 0.061 0.040 0.022

Avg Acc 0940 0940 0938 0938 0909 0934 0933 0701
Avg Loss 0174 0236 0188 0.179 0264 0.187 0.191 0.547
FAA 0.047 0098 0052 0051 0070 0049 0049 0.462
Yelp/IMDb Agnostic Loss 0257 0349 0266 0253 0242 0253 0263 0.700

Accuracy Parity  0.015 0.018 0.017 0.016 0.005 0.019 0.021 0.171

08 0
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Figure 1: The excess risks of different agents trained with FedAvg and FOCUS on MNIST (a) and
Yelp/IMDb text data (b). C; denotes ith cluster.

5.2 [Evaluation Results

Synthetic data for linear models. We first evaluate FOCUS on linear regression models with
synthetic datasets. We fix E2 = 10 agents with data sampled from Gaussian distributions. We study
the case considered in Section where a single agent has an outlier data distribution, and set the
intra-cluster distance » = 0.01 and the inter-cluster distance R = 1. Table [I] shows that FOCUS
achieves FAA of 0.001, much lower than the 0.958 achieved by FedAvg and 0.699 by q-FFL.

Rotated MNIST and CIFAR. Following [[13]], we rotate the images MNIST and CIFAR datasets
with different degrees to create data heterogeneity among agents. Both datasets are evenly split into
10 subsets for 10 agents. For MNIST, two subsets are rotated for 90 degrees, one subset is rotated for
180 degrees, and the rest seven subsets are unchanged, yielding an FL setup with three ground-truth
clusters. Similarly, for CIFAR, we fix the images of 7 subsets and rotate the other 3 subsets for 180
degrees, thus creating two ground-truth clusters. From Table[I} we observe that FOCUS consistently
achieves higher average test accuracy, lower average test loss, and lower FAA than other methods
on both datasets. In addition, although existing fair algorithms q-FFL and AFL achieve lower FAA
scores than FedAvg, their average test accuracy drops significantly. This is mainly because these fair
algorithms are designed for performance parity via improving low-quality agents (i.e., agents with
high training loss), thus sacrificing the accuracy of high-quality agents. In contrast, FOCUS improves
both the FAA fairness and preserves high test accuracy.

We analyze the surrogate excess risk of each agent on MNIST in Figure [I| (a). The global model
trained by FedAvg has the highest test loss of 0.61 on the outlier cluster (C3), resulting in high excess
risk for the 9th agent. The low-quality data of the outlier cluster affect the agents in the 1st cluster
via FedAvg training, resulting in much higher excess risk than that of FOCUS. FOCUS successfully



identifies outlier clusters (2 and 3), rendering models trained from them independent from normal
cluster 1. As shown in Figure[I] FOCUS reduces excess risks of all agents, especially the outliers,
on different datasets, leading to strong fairness in terms of FAA. Similar trends are also observed in
CIFAR, in which our FOCUS reduces the surrogate excess risk for the 9th agent from 2.74 to 0.44.
We omit the loss histogram of CIFAR to Appendix [D.10}

Sentiment classification. We evaluate FOCUS on the sentiment classification task with text data,
Yelp (restaurant reviews), and IMDb (movie reviews), which naturally form data heterogeneity
among 10 agents and thus create 2 clusters. Specifically, we sample 56k reviews from Yelp datasets
distributed among seven agents and use the whole 25k IMDB datasets distributed among three agents
to simulate the heterogeneous setting. From Table[T} we can see that while the average test accuracy
of FOCUS, FedAvg, and other fair FL algorithms are similar, FOCUS achieves a lower average test
loss. In addition, the FAA of FOCUS is significantly lower than other baselines, indicating stronger
fairness. We also observe from Figure[T](b) that the excess risk of FOCUS on the outlier cluster (i.e.,
C2) drops significantly compared with that of FedAvg.

Ablation Studies. To provide a more comprehensive evaluation for FOCUS, we present additional
ablation studies on scalability (Appendix [D.4), performance on different number of outliers (Ap-
pendix [D.5)), convergence rate (Appendix [D.6), and runtime analysis (Appendix [D.7). The results
show that FOCUS is scalable to larger client groups and consumes comparable running time with
other methods on different datasets. Moreover, we compare FOCUS to a cluster-wise FedAvg
algorithm with hard clustering, illustrating the advantages of FOCUS using soft-clustering when
the underlying clusters are not perfectly separable. We refer readers to Appendix [D.8] for further
discussions. In addition, we analyze the effect of choosing M in practice Appendix [D.9] We evaluate
FOCUS on the FEMNIST dataset [6], where data distributions exhibit ambiguous cluster structure,
showing the robustness of FOCUS against the underlying cluster structures.

6 Conclusion

In this work, we provide an agent-level fairness measurement in FL (FAA) by taking agents’ inherent
heterogeneous data properties into account. Motivated by our fairness definition in FL, we provide
an effective FL training algorithm FOCUS to achieve high fairness. We provide theoretical analysis
for the convergence and fairness of FOCUS, and empirically show that FOCUS achieves stronger
fairness than existing FL. methods, while achieving similar or higher prediction accuracy.
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A Convergence Proof

A1 Convergence of Linear Models (Theorem [4.2)
A.1.1 Key Lemmas

We need to state two lemmas first before proving Theorem 4.2

Lemma A.1. Suppose e € S, and the m-th cluster is the one closest to w},. Assume Hw(t) wi || <
a < B < mily2m, ||wm, —w} || Then the E-step updates as

O
D) > em (18)

T Al =l exp (= (82 - a2 = 2(a+ B)r)o2)

Remark. Our assumption of proper initialization guarantees that Hwﬁ,g) —w’ || < a while Vm/, we
have ||wy, — w}, |l2 > [Jw), — pk | — lwm — pk, || = R — a. Hence, we substitute § = R — «

and o« = & — r — A, which yields
(1)

) > o , Ve€ Sy (19)
Tom + (1 — mei ) exp(—2RA62)
For M-steps, the local agents are initialized with G(m = wfn). Then for k =1,..., K — 1, each agent
use local SGD to update its personal model:
ggcn-i-l) = 0877’7, - nkgem(aem) - aék) nkV Z£ IE( ) ( )) (20)

To analyze the aggregated model Equation (6)), we define a sequence of virtual aggregated models
~ (k)

Wm," .
0
H(k) — 2 ,M Q1)
Wy, .
e=1 Ze’:l Te'm

Lemma A.2. Suppose any agent e € S,,, has a soft clustering label ﬂéﬁ,—fl) > p. Then one step of

local SGD updates w( ) by Equation , if the learning rate 1y, < 462

E[d{ Y — wh |5 < (1= 2mympd® ) Elld5 T — wy, |15 + nkAl + 17 As. (22)
Ay = dyy,r6? + 262E(1 — p), Ay = 16E(K — 1)%6* + O(— ) (6* + 6%0?) (23)

8

Remark. Using the recursive relation in Lemma[A.7] if the learning rate 7, is fixed, the sequence
wﬁ,’f ) has a convergence rate of

Ellofy) —wp 13 < (1= 20ympd®) "Bl — wy, I3 +nk(As +ndy). (24)
A.1.2  Completing the Proof of Theorem [4.2]

We now combine Lemmal[A.T|and Lemma[A.2]to prove Theoremd.2] The theorem is restated below.
Theoremﬂ With the assumptions 1 and 2, n. = O(d), if learning rate n < min(g3, %)

1
Ton 2 T 1) enp( R e € 5 25)
MG2EB
2T

where K is the total number of communication rounds; T is the number of iterations each round;
Y = |Sm| is the number of agents in the m-th cluster, and

A 2EK (M — 1)§? . 27

(1 — 28%m)K _ oxp(—2R52A0)

* 2 m(s2 * g
Ellwiy’ = whlli < (1= =07 (lwl) = whlli + 4) + 2MKr + O(K*,0%).  (26)
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Proof. We prove Theorem f.2]by induction. Suppose
1
* > 2
em = T (M — 1) exp(—2R82A0t) (28)

. 211y 8° . 21Ym 62
Effwf) w2 < (1= Z5E) K (uf) = wi?) + A((1 = Z5E)R — exp(-2R82A0t) )

M
nB
1— (1 - 208K =
where B = [16E§*K? + EK (6* + 6202)|n + 4ymr0?K.
Then according to Lemma[A.T]
(1)
(t+1) Tem
77 > (30)
T a0 (1 - 7)) exp(—2RAG62)
1
> 31
2 T (M = 1) oxp(—2R5° Aol) oxp(—2 A7) G
1
(32)

= 14+ (M —1)exp(—2RA¢6%(t + 1))

We recall the virtual sequence of w,, defined by Equation (2I)). Since models are synchronized after
i

K rounds, the know w A(O) (*) and w(tH) SnK). We then apply Lemma |A.2| to prove the
induction. Note that 1nstead of proving Equation (26), we prove a stronger induction hypothesis of

Equation (29).

Ellwit? —wy, |

= Elloy" —wy, |® (33)
< (1= 207mp8®) “E[[dfy) —wy,|I? + 1K (A1 +nAz) (34)
21Yyn 02 . 21V 02
< (1= 20mp0) (1 = ZEE) K s — | + A1 = ZER) K — exp(—2RA00%))
nB 2 2 2

Ay 2W(SQ)K) + 1K (47mr8? + 282 E(1 — p)) + 12K Ay (35)

—wp,||?

2062
< (1 77:])/\4 )(t-‘,—l)KHw

21 Ym 0> 21Ym 02
+A(1 - ”']Vw )HDE _ Aexp(—2RA05%) (1 — ”7\45 VS 4+ 262 E(1 — p)

Dy

21 Ym 6> K nB

M 1 (1 20V 02 )K + 477K'7m7"52 + 772KA2 . (36)
I Y

(-

D->
Note that 1 — p < (M — 1) exp(—2RAg6%t), so

200 Yo 200 Yom
Dy < A(1— ”7\45 YHDE _ Aexp(—2RA00%) (1 — ”7\45) + 20 EK (M — 1) exp(—2RA(5%t)

21 Yy 02
< A((1- 777\4 YHDE _ exp(—2RAGS(t + 1)) 37)
For Dy we have

21ym0° K nB 2 2 4 7-3 2 4 2 2

Dy < (1-— m
2 < ( Y ) [1_(1_277?\752)1(]—'_4777 ré“K + 16n°E§*K° + n° EKO(6* + §°07)

B

- n . (38)

im0
1—(1—=Hp=)K
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Finally we combine Equations @ to (38) so

EngH) _ meZ < (1 77’]7\4 )(t+1)KHw£S) _ wm||2 +A(( 777\4 )(t+1)K eXp(*2R(52Ao(t+ 1)))

+ nB . (39)

’VTL62
1- (1 2mp¥)K

Since it is trivial to check that both induction hypotheses hold when ¢ = 0, the induction hypothesis
holds. Note that K > 1, so

B M Mé&*E
= <uB - <2MKr + JO(K?’, 52). (40)
1— (1 — 2mmd®yK 20Ym0 2T
Combining Equation (39) and Equation {0) completes our proof. O

A.1.3 Deferred Proofs of Key Lemmas

Lemma 1.

Proof. For simplicity, we abbreviate the model weights w,(ﬁ) by w,, in the proof of this lemma. The

n-th E step updates the weights II by

(t-‘rl) ﬂ—((i% exp [_E(I,y)r\«Dc (mel’ - y)Q} (4])
S w0 exp[ By, (W T — 9)?]
S0
i exp(—[wh? — ue)*5°)
"l = “2)
Z'm’ ﬂéf’r)z’ exp [7Hw/ ® :LL(EH262}
(t) _r)252
> mem exp(—( T)(t) ) (43)
Tem €Xp(—(8 = 7)26%) + 32,01 sy Tem €xP(—(a + 7)262)
i
> — (44)
min+ (L= mih)exp (= (82 = a2 = 2(a + B)r)o?)
O
Lemma 2.

Proof. Notice that local datasets are generated by X, ~ N(0,621"<*%) and 3, = X e + €, with
e ~ N(0,0?). Therefore,

DG+ — w |1? = [l — w, — nkgkll2 (45)
2
= |l — il XTX (0% — 2Nk X7 ||2
||wm 77/6 Zﬂ-em He + o Ze:ﬂ-em e 66”
(46)
= |08 —wr, — aell® + illgr — Gl + 2w — wk — Gr, Gk — gi).
47)

where g = 2 >, T E(XT X )(G(k) (). Since the expectation of the last term in Equation li

is zero, we only need to estimate the expectation of ||12;7(7’f ) _ w}, — negell? and || gk — gr||*-
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08 — wr, — gl

~ * 7] 47)]6 N
= [l —wy, | + = Zﬂem E(X{ X108, — pell” — . D Tem (@) —wr, B(XT X )(08) —

€
(&

= ||7f11(q§) - w:nH2 + 477k52 Z 7rem||9 — pell® - 477k<w1(7]f) — Wy, Z 7Tem52(9g]:72 = [te)) -

of
(48)

= —dny Z Tem (W) — 655, 82 (00) — e)) = 4k Y Tem (608) — why, 6% (65F) — pe)) (49)
e
< 4Z7Tem||w7(7’z€) (k)H2 + 40"}, Zﬂ'emne(k) - Me”2 — dng6? Zﬁem‘wgﬁz - /~Le||2

—4nk522wem<e—wm,0§’:n pe)  (50)

Cy
Since nx < 37
E[[of) — wh, — medel® (51)
<E[0f —wy, |1? + (85 nF — 4nkd®) > wemBIO%) — pell® + 4 memBl{ — 6%) |1 + Co

(52)
< Eme - wm||2 — 2n6? Z 7"'emEHeem prell” + 42 Tem ||ty By 9&’2“2 + G (53)

Note that
> TemEIOE) — el (54)
e

= Z WemE”egl’;;fz - l’[/e||2 + Z WemEHGEQ - :“6||2 (55)
eESm E€Sm

> > mem(BIOG) = winl® +2r +0%) + Y wemBIIOG) — pell” (56)
eESm eZSm

= 3 Tem(ElDE — w2 +EfaE — 0802 +2r +17) + 3 memBIOE) — pel® (57)
eESm eZSm

And since w( )k > wemﬁé]ﬁ%, we have
4EZ7T€m||1IJ7(7’f) _922”2 < 4Ezﬁeml|wr(r?) —9?2\\2 (58)

t—1
2
<A Tem(K = DED = XEX(08) - po) I (59)
e t’ ¢

<16 E(K —1)%5%. (60)
Thus,
Elld{) — wy, — megell® < (1 — 2,67 Zﬂ'em E|lbf) — wy,||* + 1697 E(K — 1)%6*

_277k52 Z 7"'emEHHem - UEHQ - 477k52 Z 7Tem<9£]f,2 — Hes He — w:n)
eZSm e

C3
(61)
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Since
Cs < 2m0° > Temllite — wi, |15 — 4mk0® Y Temll0%) — pellallte — whlla  (62)

eZSm e€Sm
< 2p02E(1 — p) + 4062y (63)
we have
El[&$ —w), —nigil> < (2066 ymp)Ell b —w}, | *+160 E(K —1)%6"+2n,6> E(1—p)+4nk6° Ymr
(64)
Notice that
Ellgr — gell® = Z Tremll (XX, —E(XTX.))(0%) — H2+EZ mel\X cel?
dn, O(dn,
- EO( ’ )§4+E7( ) 5252 (65)
ne e
SO
E[[b$ ) — wy, 13 < (1= 2mkympd®)E 05 — w}, |15 + me Ay + n7 Az (66)
where
Ay = 46%y,r + 26%E(1 — p) (67)
and p
Ay = 16E(K — 1)%6* + O(—)E(5* + 6%0?). (68)
Ne
O

A.2 Convergence of Models with Smooth and Strongly Convex Losses (Theorem [4.5)

We restate Theorem [4.3] for clarity here.

Theorem A.3. Assume the agent set E satisfies the separable distributions condition in Assump-
tion 4.4] Suppose loss functtons have bounded variance for gradients on local datasets, i.e.,
E(z,y)~p. [[|VL(2, y, 0) — VL:(0)|3] < o? and the populanon losses are bounded, i.e., L. < G,Ve €

[E). With 7l = L 3A0 > 0, |[wlY — w2 <
n < min(2(H+L) f) FOCUS converges by

e \F+f —r — Ao, and the learning rate of each agent

(1) 1
Teni 2 T (M — 1) exp(—pRAGT) ¢ & 9™ (69)

2
EllwS? —wh |13 < (1 —nA) T (|wQ —wh |3+ B) + O(Kr) + MESO(K?, Z—)T‘”Q (70)

where T is the total number of communication rounds; K is the number of local updates in each
communication round; Yy, = |Sm| is the number of agents in the m-th cluster, and

m L GMTE(L + 6 )

A _ Zm _ 14 pu(p+L) . 71
M p+L’ (1 =nA)K — exp(—pRA0) 7y
related to convergence rate caused by the offset of initial clustering

Here we present the detailed proof for Theorem [f.3]

A.2.1 Key Lemmas

We first state two lemmas for E-step updates and M-step updates, respectively. The proofs of both
lemmas are deferred to the Appendix [A.2.3|

Lemma A.4. Suppose the loss function Lp, () is L-smooth and p-strongly convex for any cluster m.
If i) = w, || < 4
Wmll = N

—r — A for some A > 0, then E-step updates as

0 5 o)
em > em . (72)
i (1- 775,,)1) exp(—uRA)
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For M-steps, the local agents are initialized with Oem = wﬁn) Then for k = 1,..., K — 1, each agent
use local SGD to update its personal model:

925;—1) = 96m — NkYGem (eem) = eék) 77kV Zf Ocm (l) él)) (73)

To analyze the aggregated model Equation (6), we define a sequence of virtual aggregated models
- (k)
Wiy, -

(k) Z Wemgélfrz
W, = - (74)
el 2er—1 Te'm
Lemma A.5. Suppose for any agent e € S,,,, its soft clustering label ng b > p. Then one step

local SGD updates w,(n) by Equation |i if the learning rate n;, <

= 2(M+L)'
Ellwg Y —wn |3 < (1 - neAo)BI[0S —wy I3 + e Ar +niAs. (75)
where ) I
YmPH
Ag= ———— 76
0 it L (76)
2G G( p)E 6
Ay = 2v,,Lr AL + +0(r?). (77)
\/ p Iz ( u+L) )
4E(K —1)°GL? Eo?
4y = EE-VGLT | o 78)
K Te
Remark. Using this recursive relation, if the learning rate 7y, is fixed, the sequence w(kﬂ) has a
convergence rate of
Ellaf) —whl® < (1= nA0) E@f) —wy|* + nk(Ar + 142). (79)

A.2.2 Completing the Proof of Theorem [4.5|

Theorem@.5} Suppose loss functlons have bounded variance for gradients on local datasets, i.e.,
E (2. p. IV, y;0) — VL()|13] < 0. Assume population losses are bounded, i.e., L. €
G,Ve € [E]. With initiallzanon from assumptions 3 and 4, if each agent chooses learning rate
n < min(z(ﬂ_i_L) \/») the weights (I, W) converges by

1
(T) >
"R TG D e rrA) € S (80)

MEBO(K?, <)
VT

where T is the total number of communication rounds; K is the number of iterations each round;
Ym = |Sm| is the number of agents in the m-th cluster, and

ElwS" — w13 < (1 —nA)5T(Jul) — w3 + B) + O(Kr) + (81)

4L 6
A= 29m  puL B GMTE(T + u(u+L)) . (82)
M p+L° (I =nA)K — exp(—pRA0)

Proof. The proof is quite similar to Theorem 1 for linear models: we follow an induction proof using
lemmas 3 and 4. Suppose Equation (80) hold for step ¢. And suppose

nC

(t) ., %2 Kt (0) ., %2 B Kt _
Bl il < (1=nA) (ol —wi, |3+ B0 —nA) < —exp(—pftBof) + =g~y (63)
where
AnEGK3L? 2G EKo?
C = ”T + (2ym Ly /7 +0(r?) +n : (84)
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Then for any e € S,,,
(t)

it > e (85)
7 (1= 7)) exp(—pRA,)
1
> 86
T 14+ (M —1)exp(—pRAt) exp(—puRAL) (86)
1
> 87
14+ (M —1)exp(—puRAo(t + 1)) 7)
We recall the virtual sequence d}fff) defined in Equation . Models are synchronized after K
rounds of local iterations, so wﬁ,ﬁﬂ) = uA)SnK). Thus, according to Lemmal|A.5}|
Ellwin™ —wnllf = Elldh" — wnll3 (88)
< (1= nA0)“Ellwl) — w3 + 1K (Ar +nAz) (89)
< (1 —ndo)* ((1 — A Ewl —wh |I*) + B((1 — nA)*" — exp(—puRAt)) + ﬁ) +nK (A1 +nAs)
(90)
< (1= nA)ORE @ w2 |2 4 (1 A< B((1 - nA)<" — exp(—uRA0t)) +n T L =DIE (g p i 7)
Py
. K nc E 2 2
+ (1 —nA) 1= (= pA)E + nK(2ymLry/ m +0(r7)) +n"KA;. (2]
Fo
For F, we use the fact that
1
(t41) >1—(M—1 —pRA(t+1
Tem 2 T (M = 1) exp—(RBg(t 1)) = L~ Jexp(—pRA(E+1)),
o)
GM -1 —uRAt 6
F<(1- nA)KB((l —nA)Kt — exp(—pRAot)) +1 ( ) exp(=pRA )(4L + )
jz p+ L
92)
- B((l — pA)HDE _ exp(—uRAot)) 93)

For F5, we have

C 2G AEGL*n?K? 2K Eo?
< (1—77A)K—77 S +nK(2mer,/7+O(r2))+ U + U 7

1-(1- I Ne
(94)
nC
< — 5
ST (= Ak (95)
Combining F; and F5 finishes the induction proof. Moreover, since 7' > 1, we have
nC C MES 5 02
— = < - =0(K ——O(K”, —). 96
Combining Equation (83) and Equation (96) completes our proof. O

A.2.3 Deferred Proofs of Key Lemmas

Lemma 3.
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Proof. According to Algorithm ]

i
i = ) ) G o7
D+ mtm Tem €XP (Eﬁ(m y;wm ) — El(z, y; w ))

(t)

Tem

> (98)
w4 (1= 7h) exp (maxoem (L, (wh)) = Lp, (w()))
Since Lp, is L-smooth and p-strongly convex,
L " B «
Lr (W) = Lr,(wl) < S lw®) =077 = Gy - 07
L, /uR o M VLR 9
<S(———F>=—-A (——F=+4)
2 B+ f 2 /p+ VL
< _JuLRA + & “A2 < —uRA. (99)
Combining Equation (98) and Equation (99) completes our proof. O

Lemma 4.

Proof. We define gy’ = ", Tem it S0, Ve(he,, (z8),5) and i) = 3, mem VL(OL)).

El[dd Y — wh || = Ellol —w), — el |1? (100)
=Ello® —w;, —mg®|? + niEllg — gl

+ 2k E(w) — wy, — nkgnﬂ g — gy o

=Ko —wi, — mg® |1 + niEllgl — ol (102)

The first term can be decomposed into

[ = wrh, — kS |1* = 0% = wi|1* + 2§57 — 2m (@) — wi,, 3%)).- (103)
Note that
g1 < Zwmllw O (104)
e=1
— (@ — gk Zwem K 9k) 7L, (00))) Zwm OF) —w* VL(OF)).
(105)

We further decompose the two terms in Equation (I03) by

—2(d) - 05, VL)) < iuw,&’;) — 65117+ eIV L (B I1P. (106)
Nk
and
(00 = whs VLOU) = (00) — wi, VL) = VL (wh,)) = VL (wy,)l|2 108 — w]yl2-
(107)
1
> 0 — w12+ ——||VL(OE) — VL (wi))|* — |[VLe
_u+LH Wyl +N+LH (Ocm (wp )" = [IVLe(wy,

(108)
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Therefore,

L
E ~(k+1) o« 2 <E ~(k) k12 ) H efrnE a(k) a2 e’rnE ~(k) 9(
|7 Wi ||” < Bty — wy | vy Ee TemE0cr — wi I + Ee TemE| iy,

k)||2
m

FE1 E>

+ (208 Y 7emEIVLOE)I — 2

7 > memEVL6L) VL

(w})]?)

E3
+ 277k]EZ7fem||9(k) —whl2 - [VLe(w)) 2+ ngEllg — g1 -

Es

Ey
(109)

By =Effaly) — wf, |~ 2m (menw — w2+ Y memll0) — 0412)
2nkpLpy
< (1 - ZBE g

wr L Bl — w4 Ea. (110)

= EZ 7Tem||w£r]f) - 9&5»7)”2
—EZW wi) —05)) + (65 — win)II?

< EZWemH m em)||2

k—1
< Zwem(K —DE D" 02 gem (08)) 12

k’=0
277;3E( R NG O

(111)

2 . VL. 2
By =22 o (0~ LD IVL OGN + 22 VL0, VL) - m el

w+L

< 4nkEZwem( = ﬁnvc O®)]2 + H%Wge(e D) VLo (w ) — M)

w+L

IVL(wy,)|?
<
6n; E Tem ————— u+L

< 677k Z 7Tem +67]k Z 7Tem )

e€Sm eZSm
G(1-pFE

< meO(r?) + 61 .
kO(r) “uln+ L)

(112)

E4 = QWkE Z Tr@’"l”e((i]:r)L - w:rz||2 ' HV‘CC( ’rn)||2 =+ 277/€E Z 7r€77l||06’rn - 7n||2 ||V‘C ( )H2
e€Sm eZSm

[2G 2G
< 20y Lr m +2n(1 —p)EL - e (113)
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Es = niEllgy) — a3 |1

< B 3 e (= 3090, (2). ) — £06D)
e € =1
2

< e’ (114)

€

Combining Equation (T10) to Equation (TT4) yields the conclusion of Lemmal[A.3] O
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B Fairness Analysis

B.1 Proof of Theorem 4.6

Proof. Let the first cluster m; contain agents 1, . .., tp—1, while the second cluster contains only
the outlier yg. Then, fore=1,..., F — 1,
E—-1 2
Eewmy) = 02| Z,E;lf < 5% (115)

And for the outlier agent, the expected output is just the optimal solution, so

Ep(wm,) =0 (116)
As aresult, the fairness of this algorithm is bounded by
FAA focus(P) = max, &L, W) — &I, W)| < 6% 117)
ij€
On the other hand, the expected final weights of of FedAvg algorithm is wavg = i = %, S0

the expected loss for agent e shall be

E(ry)~p. (05(2)) = Bonr(0,6210),cmn(0,00) (10 7 + € — 3T2)2) = 02 + 0% ||pe — B> (118)

The infimum risk for agent ¢, is 02, and after subtracting it from the expected loss, we have

E1(Wavg) = 6%l — ll” (119)
E—1
2 2621 M1 HE 2
_ _ _ ke 12
67| 7 7 | (120)
E—-1  [p—pell\?
<5 (r-
< (r — ) (121)
E—-1 R+r R
< 82(r. 2 _ 2 119 122
<P S+ R =8+ ) (122)
However for the outlier agent,
E(Wavg) = 0°||pp — ill? (123)
E_1 B0 2
_ 52 . e=1
=0 7 MET T (124)
E—1\2
> 2 2
> ( . ) 52R (125)
Hence,
R*(E —2)—2Rr
FAA40g(P) = Ep(Wavg) — E1(Wang) = 52( ( E) + TQ) (126)
O

Remark. When there are E;, > 1 outliers, we can similarly derive FAA for FedAvg algorithm:
ExR

E1(Wayy) < 63 (r + = )? (127)
E - E; Ey
Ep(Wavg) > 6%( = - fr)2 (128)
so as long as By, < %
FAl vy > EB(Wavg) — E1(Wany) = (6% R?) (129)
The FOCUS algorithm produces a result with
E1 (W, ) < 6272 (130)
Ep(wm,) < 8%r° (131)
Hence we still have
FAM foeus < 0°17. (132)
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B.2 Proof of Theorem 4.7]

We restate Theorem [4.7] for clarity here.
Theorem B.1. The fairness FAA achieved by FOCUS with two clusters M = 2 is

FAMfocus(W,TI) < % (133)
Let B = 2GT . The fairness achieved by FedAvg is
E—-1 L L(E-1) L? 2L L
> _ _ _ e I —
FA g (W) _( - MEQ)R (1+ % MQE)B TEVBER- B a3

Proof. Note that the local population loss for agent ¢ with weights 6 is

£:(6) = [ pite )t fu(o).p)dody. (135)
Thus,
1£:(607) — £;(07)] = / pi(x,y) = p;(z, y)| - £(fo; (x), y)dzdy (136)
<G+ [ Iniw) = py()ldody < Gr 137)
Hence,
Li(07) < L£(07) + Gr < L;(67) + Gr < Li(0]) + 2Gr. (138)
For the cluster that combines agents {1,...,E — 1} together, the weight converges to
0 = 5 SF.' 0r ThenVi = 1,...,E — 1, the population loss for the ensemble predic-
tion
it 65
£:(0,10) = L (ﬁ) (139)
=
71 2 L)) (140)
j=1
2Gr
L;(0F . 141
O+ (141)
Therefore, forany ¢ =1,...,T — 1,
£:(0,1) < 25" (142)
B |
Since E7(6,11) = 0,
2G
]::AAfocus(VVv H) < E _Tl (143)
Now we prove the second part of Theorem [4.7] for the fairness of Fedavg algorithm. For simplicity,

we define B = QGT in this proof. Also, we denote the mean of all optimal weight § = @ and

ZE 19*
f = il

Remember that we assume loss functions to be L-smooth, so

_ _ L
Lp(6]) < Le(8) +(VLE(0),0] = 6) + 0" = 6] (144)
Taking summation overi = 1,..., F — 1, we get
E— E— E—-1
Lp@) > — lﬁ 07) — (VL 19 _gy - L 0 — ;| 145
p(0) = (D2 £p(07) — (VLR®), 30— 0) - 5 ST —6lF)  (149)
i=1 i=1 i=1
E—-1 —
b L 9*—£ 0 — 0 146
— (2 £el0) 2ZII i (146)
i=1 i=1
LB
> Lp0p) + R - o (147)
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The last inequality uses the p-strongly convex condition that implies

B> Li(0) - £i(67) = 5116 — 6] (148)

By L-smoothness, we have
Lp(0) < Lp)+(VLE(0),0 —0) + gné’ —9)*. (149)
Lo(0}) < Lu(0) + (VLR(0),05 —6) + 5 |05 — 0] (150)

Note that § = %, we take a weighted sum over the above two inequalities to cancel the dot

product terms out. We thus derive

o< (B—1DLp(0) + Lp(0F) — (B - 1|0 —0]* — §[l05; — 0]

Ly(0) > - (151)
_E-1 LB L|0g -0 .
- =——(Rr- R T )+ L(65). (152)
Note that Lg(+) is u-strongly convex, which means
LB _ _
R—==2 Le(0) - £o(0h) 2 Lllos — o). (153)
o)
- L E-1 LB
>(1-—).——(R- 2= ). 154
Lo(d)2 (L= —2) - Z (R = 220) + Lu0}) (154)
And
- L. E-1 LB
@) >(1—-—) ——(R— —). (155)
p0) 2 (1 - —0) T (R =20
On the other hand, for agent¢ = 1,..., E — 1 we know
_ _ o L - -
Li(0) < Li(0') +(VL(0)),0 = 0') + S0 - 0'||*. (156)
By L smoothness,
_ _ 2B
IVLi(0")]]2 < L||0" — 65| gLUT. (157)
So
_ [2B [2(R—-%£F)1  L(R—-£7)
i(0) < Li(07)+ B+ Ly — L~ £ 1
L;(0) < L;(07)+ B+ i p I + PYoE (158)
_ oL LB, L(R—-EF)
(0)<B+ 2, /B(R— =)+ —— 4~ 1
&(0) < B+ WE (R r )+ W E? (159)
In conclusion, the fairness can be estimated by
FAMang(P) > Ep(0) — £1(0) (160)

E—-1) L2 2L
>

- (
—(EEl ﬁ) _(HLME _,u2E) " uE

B(R — £B) (161)
o
O
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B.3 Proof of Divergence Reduction

the H-divergence [435].

Dy (Pe,PE) >

Here we prove the claim that the assumption Lg(0%) — Lg(03) > R is implied by a lower bound of
LR
-t (162)
4p

Proof. Note that

1 1 X .
Dyt (P..Pg) = 5 min (/:e(a) + z:E(a)) +5 (ze(oe) + LE(aE)) (163)
L/, 0 +0% 0 + 0% 1 . .
< Z _ =
< (LB + Lo(=7E)) = S (L0 + Lo0F))  (164)
1 1. 6% —6
< = - E € 2
< X GEIPE B x 2) (165)
T« X
= S LlloE — 623 (166)
Therefore,
9* _9* 2
Lp(0;) — Le(0E) > 105 = bclla E2 ez (167)
18Dy (Pe, Pr)
> PE2ZHV e TE) _ R
>4 - R (168)
O
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C Fairness Discussion

This section discusses the difference between FAA and some existing fairness metrics.

We first formally recall the definition of existing fairness metrics. Suppose E clients join the federate

learning process, and train models {61, ..., 0 }. We denote the accuracy for client e as a.
Var(ay,...,ag) (Accuracy Parity)
max L. (0) (Agnostic Loss)
e€[E]
max ((Le, (0) — min L, (w)) — (Le, — min L, (w))) (FAA)
€1,€2 w w

When the local data distributions of clients are identical, the Bayes optimal errors min,, £.(w) for
all clients e are equal, which reduces FAA to

max (‘cel (061) - ‘662 (062)) (169)
e1,e2€[E]

This means when local data distributions are IID, optimizing agnostic loss is equivalent to optimizing
our fairness metric FAA. In this case, agnostic loss is an upper bound of FAA.

However, both accuracy parity and agnostic loss malfunction when local distributions are disparate.
An extreme but illustrative example is that a client e joins the federated learning with pure random
noises as its data. The best prediction for this client is just a random guess, so a. = % (C' is the
number of classes in a classification task) and L. (6. ) is high. On the other hand, FAA notifies the data
contribution of client e by measuring its excess risk, i.e., L¢(f.) — min,, £.(w) = 0. In conclusion,
FAA is a generalization of agnostic loss to a more general scenario when local data distributions are
heterogeneous.
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D Additional Experimental Results
D.1 Experimental Setups
Here we elaborate more details of our experiments.

Machines. We simulate the federated learning setup on a Linux machine with AMD Ryzen Thread-
ripper 3990X 64-Core CPUs and 4 NVIDIA GeForce RTX 3090 GPUs.

Hyperparameters. For each FL experiment, we implement both FOCUS algorithm and FedAvg
algorithm using SGD optimizer with the same hyperparameter setting. Detailed hyperparameter
specifications are listed in Table [2] for different datasets, including learning rate, the number of local
training steps, batch size, the number of training epochs, etc.

Table 2: Dataset description and hyperparameters.

Dataset # training samples ~ # test samples E M  batch size learning rate local training epochs  epochs

MNIST 60000 10000 10 3 6000 0.1 10 300

CIFAR 50000 10000 10 2 100 0.1 2 300
Yelp/IMDB 56000/25000 38000/25000 10 2 512 Se-5 2 3

D.2 Comparison with existing fair FL. methods

We present the full results of existing fair federated learning algorithms on our data settings in terms
of FAA. The results in Tables [3]and 4] show that FOCUS achieves the lowest FAA score compared to
existing fair FL methods. We note that fair FL. methods (i.e., q-FFL [22] and AFL [29]) have lower
FAA scores than FedAvg, but their average test accuracy is worse. This is mainly because they mainly
aim to improve bad agents (i.e., with high training loss), thus sacrificing the accuracy of agents with
high-quality data.

Table 3: Comparison of FOCUS and the existing fair federated learning algorithms on the rotated
MNIST dataset.

q-FFL AFL
q=01 g=1 g=3 g=5 ¢g=10 AX=0.01

FOCUS FedAvg

Avg test accuracy  0.953 0.929 0922 0.861 0.770 0.731  0.685 0.885
Avg test loss 0.152 0.246 0269 0489 0.777 0900 1.084 0.429
FAA 0.094 0.363 0.388 0.612 0.547 0419 0.253 0.220

Table 4: Comparison of FOCUS and the existing fair federated learning algorithms on the rotated
CIFAR dataset.

q-FFL AFL

FOCUS  FedAve — 51— —7 =3 4=5 ¢=10 A=001

Avg test accuracy  0.688 0.654 0.648 0592 0426 0.181 0.121 0.661
Avg test loss 1.133 2.386 1.138  1.141 1.605 2.4746 2.526 1.666
FAA 0.360 1.115 0.620 0473 0384 0313 0.379 0.595

D.3 Comparison with state-of-the-art FL. methods

We compare FOCUS with other SOTA FL methods, including FedMA [35]], Bayesian nonparametric
FL [40] and FedProx [21]. Specifically, the matching algorithm in [40] is designed for only fully-
connected layers, and the matching algorithm in [35] is designed for fully-connected and convolutional
layers, while our experiments on CIFAR use ResNet-18 where the batch norm layers and residual
modules are not considered in [35, 40]]. Therefore, we evaluate [21), |35, 40] on MNIST with a
fully-connected network, and [21] on CIFAR with a ResNet-18 model.
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The results on MNIST and CIFAR in Tables [5|and [§] show that FOCUS achieves the highest average
test accuracy and lowest FAA score than SOTA FL methods.

Table 5: Comparison of FOCUS and other SOTA federated learning algorithms on the rotated MNIST
dataset.

FedProx Bayesian
FOCUS  FedAvg p=1 p=01 p=0.01 FedMA Nonparametric
Avg test accuracy  0.953 0.929  0.908 0.927 0.929 0.753 0.517
Avg test loss 0.152 0246 0315  0.252 0.246 0.856 2.293
FAA 0.094 0.363  0.526  0.378 0.365 1.810 0.123

Table 6: Comparison of FOCUS and other SOTA federated learning algorithms on the rotated CIFAR
dataset.

FedProx
p=1 p=01 p=0.01
Avg test accuracy  0.688 0.654  0.647 0.643 0.653

Avg test loss 1.133 2.386 1.206  2.151 2.404
FAA 0.360 1.115 0397  0.884 0.787

FOCUS FedAvg

D.4 Scalability with more agents

To study the scalability of FOCUS, we evaluate the performance and fairness of FOCUS and existing
methods under 100 clients on MNIST. Table[Z]shows that FOCUS achieves the best fairness measured
by FAA and Agnostic Loss, higher test accuracy, and lower test loss than Fedavg and existing fair FL
methods.

Table 7: Comparison of different methods on MNIST 100 clients setting, in terms of average test
accuracy (Avg Acc), average test loss (Avg Loss), fairness FAA and existing fairness metric Agnostic
loss. FOCUS achieves the best fairness measured by FAA.

q-FFL  AFL Ditto  CGSV
g=1 A=001 X=1 B=1

FOCUS FedAvg

Avg Acc 09533 09236 08371 08813 0.9351 0.8691
Rotated MNIST (100 clients) Avg Loss 0.157 02571 0.5668 04355 02206 0.6294
FAA 0.5605 1.0652 1.5055 0.8901  0.7459 1.2935

Agnostic Loss ~ 0.5028  0.8894  1.4227  0.7767 0.620 1.5133

D.5 Evaluation on scenarios with different numbers of outlier agents

Additionally, we evaluate FOCUS with different numbers of outliers in Table (8| In the presence of
1, 3, and 5 outlier agents (e.g., agents with data rotated with 90 or 180 degrees), forming 2, 3, or 4
underlying true clusters, FOCUS consistently achieves a lower FAA score and higher accuracy.

Table 8: Comparison of FOCUS and FedAvg with different numbers of outlier agents (k) in terms of
average test accuracy (Avg Acc) and fairness FAA.

Rotated MNIST Rotated CIFAR
k=1 k=3 k=5 k=1 k=3 k=5

FOCUS 0957 0953 0948 0.683 0.688 0.677
FedAvg 0945 0929 0910 0.683 0.654 0.651

FOCUS 0.159 0.094 0.153 1.168 0.360 0.436
FedAvg 0515 0363 0476 2464 1.115 1.166

Avg Acc

FAA
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D.6 Convergence of FOCUS

We report the test accuracy and test loss of different methods over FL. communication rounds on
Rotated MNIST with 10/100 clients and Rotated CIFAR in Figure[2] The results show that FOCUS
converges faster and achieves higher accuracy and lower loss than other methods on both settings.

100 —_
2 90 fw‘“@v‘ .
> 80
a @ 70
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) O 50
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9] o 40
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(a) Rotated MNIST with 10 clients.
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(c) Rotated CIFAR with 10 clients.

Figure 2: The test accuracy and test loss of different methods over FL communication rounds on
different datasets. FOCUS converges faster and achieves higher accuracy and lower loss than other
methods.

D.7 Runtime analysis

Computation time analysis for proposed metric FAA and its scalability to more clients. In
FAA, to calculate the maximal difference of excess risks for any pair of agents, it suffices to calculate
the difference between the maximal per-client excess risks and the minimum per-client excess risk,
and we don’t need to calculate the difference for any pairs of agents. We compare the computation
time (averaged over 100 trials) of FAA and existing fairness criteria (i.e., Accuracy Parity and
Agnostic Loss [29] ) under 10 clients and 100 clients on MNIST. Table 9] shows that the computation
of FAA is efficient even with a large number of agents. Moreover, calculating the difference between
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Table 9: Computation time of different FL fairness metric on Rotated MNIST. The computation of
FAA is efficient under 10 clients and 100 client settings.

10 clients 100 clients
Accuracy Parity [22] 4.70 e-05 second 6.48 e-05 second
Agnostic loss [29] 9.41 e-07 second  3.92 e-06 second
FAA 6.09 e-06 second  4.27 e-05 second

Table 10: The number of communication rounds that different methods take to reach a target accuracy
on Rotated MNIST. FOCUS requires a significantly smaller number of communication rounds than
other methods.

0% 80% 85% 90%
FOCUS 9 16 20 29
FedAvg 10 51 88 177
q-FFL 28 151 261 > 300
AFL 16 94 180 > 300

maximal excess risk and minimum excess risk (i.e., FAA) is even faster than calculating the standard
deviation of the accuracy between agents (i.e., Accuracy Parity).

Communication rounds analysis. Here, we report the number of communication rounds that each
method takes to achieve targeted accuracy on MNIST and CIFAR in Table[I0] We note that FOCUS
requires significantly a smaller number of communication rounds than FedAvg, q-FFL, and AFL on
both datasets, which demonstrates the small costs required by FOCUS.

Training time and inference time analysis. In terms of runtime, we report the training time for
one FL round (averaged over 20 trials) as well as inference time (averaged over 100 trials) in Table
Since the local updates and sever aggregation for different cluster models can be run in parallel, we
find that FOCUS has a similar training time compared to FedAvg, q-FFL, and AFL which train one
global FL. model. For the inference time, FOCUS is slightly slower than existing methods by about
0.17 seconds due to the ensemble prediction of all cluster models at each client. However, we note
that such cost is small and the forward passes of different cluster models for the ensemble prediction
can also be made in parallel to further reduce the inference time.

D.8 Comparison to FedAvg with clustering

In this section, we construct a new method by combining the clustering and Fedavg together (i.e.,
FedAvg-HardCluster), which serves as a strong baseline. Specifically, FedAvg-HardCluster works as
below:

Table 11: The number of communication rounds that different methods take to reach a target accuracy
on Rotated CIFAR. FOCUS requires a significantly smaller number of communication rounds than
other methods.

55% 60% 65% 70%

FOCUS 8 10 19 37
FedAvg 8 14 34 > 300
g-FFL 182 >300 >300 > 300
AFL 24 53 190 > 300
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Table 12: Training time per FL round and inference time for different methods on Rotate MNIST.

Training time per FL round Inference time

FOCUS 6.59 second 0.28 second
FedAvg 6.23 second 0.12 second
q-FFL 6.32 second 0.11 second

AFL 6.24 second 0.12 second

Table 13: Comparison between FOCUS and FedAvg-HardCluster on Rotate MNIST under two
scenarios.

Scenario 1 Scenario 2
(underly clusters are clearly separatable) (underly clusters are not separatable)
FOCUS FedAvg-HardCluster | FOCUS FedAvg-HardCluster
Avg test acc 0.953 0.954 0.814 0.812
Avg test loss 0.152 0.152 1.168 1.244
FAA 0.094 0.099 0.449 0.459
Agnostic loss  0.224 0.224 1.333 1.397

 Step 1: before training, for each agent, it takes the arg max of the learned soft cluster assignment
from FOCUS to get the hard cluster assignment (i.e., each agent only belongs to one cluster).

 Step 2: during training, each cluster then trains a FedAvg model based on corresponding agents.

» Step 3: during inference, each agent only uses the corresponding one cluster FedAvg model for
inference.

To compare the performance between FOCUS and FedAvg-HardCluster, we consider two scenarios
on MNIST:

* Scenario 1: underly clusters are clearly separatable, where each cluster contains samples from one
distribution, which is the setting used in our paper.

* Scenario 2: underlying clusters are not separatable, where each cluster has 80%, 10%, and 10%
samples from three different distributions, respectively. For example, the first underlying cluster
contains 80% samples without rotation, 10% samples rotating 90 degrees, and 10% samples rotating
180 degrees.

We observe that the learned soft cluster assignments from FOCUS align with the underlying distri-
bution, so the hard cluster assignment for Step 1 in FedAvg-HardCluster is equal to the underlying
ground-truth clustering for both scenarios.

Table |13]| presents the results of FOCUS and FedAvg-HardCluster on Rotated MNIST under two
scenarios. Under Scenario 1, the accuracy of FOCUS and FedAvg-HardCluster is similar, and
FOCUS achieves better fairness in terms of FAA. The results show that the hard clustering for
FedAvg-HardCluster is as good as the soft clustering for FOCUS when the underlying clusters are
clearly separable, which verifies that clustering is one of the key steps in FOCUS, and it aligns with
our hypothesis for fairness under heterogeneous data. Under Scenario 2, FOCUS achieves higher
accuracy and better FAA fairness than Fed Avg-HardCluster. The results show that when underly
clusters are not separatable, soft clustering is better than hard clustering since each agent can benefit
from multiple cluster models with the soft 7 learned from the EM algorithm in FOCUS.

D.9 Effect of the number of the clusters )/

The performance of FOCUS would not be harmed if the selected number of clusters is larger than the
number of underlying clusters since the superfluous clusters would be useless (the corresponding
soft cluster assignment 7 goes to zero). On the other hand, when the selected number of clusters is
smaller than the number of underlying clusters, FOCUS would converge to a solution when some
clusters contain agents from more than one underlying cluster.
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Table 14: The effect of M on Rotate MNIST when the number of underlying clusters is 3.
M=1 M=2 M=3 M=4

Avgtestacc  0.929 0952 0.953 0.953
Avgtestloss 0.246 0.167 0.152 0.153
FAA 0.363 0.079 0.094 0.091
Agnosticloss  0.616  0.272  0.224  0.223

Table 15: The effect of M on Rotate CIFAR when the number of underlying clusters is 2.
M=1 M=2 M=3 M=4

Avgtestacc  0.654 0.688 0.696 0.693
Avg Loss 2386 1.133 0932 0.921
FAA 1.115 0360 0.323 0.350
Agnostic loss  3.275 1.294 1.115 1.098

Rotate MNIST and Rotate CIFAR. Empirically, in Table [[4] we have 3 true underlying clusters
while we set M = 1,2, 3, 4 in our experiments, and we see that when M = 3 and M = 4, FOCUS
achieves similar accuracy and fairness, which verifies our hypothesis that the superfluous clusters
would become useless. When M = 2, FOCUS even achieves the highest fairness, which might
be because one cluster benefits from the shared knowledge of multiple underlying clusters. When
M = 1, FOCUS reduces to FedAvg, which does not have the clustering mechanism, leading to the
lowest accuracy and fairness under heterogeneous data.

FEMNIST. Here we conduct the experiment on FEMNIST, which represents a more realistic
situation where local distributions are not well-separated. The FEMNIST contains 62 classes, and we
consider 204 clients for FL, where each client contributes to a writer of handwritten digits or letters.
The data distributions might exhibit ambiguous cluster structure since the writing style of different
writers could potentially be clustered together.

We treat the number of clusters M as a hyperparameter and run the experiments with varying. The
results in the below table show that, compared to FedAvg, FOCUS achieves higher accuracy and
stronger fairness in terms of FAA and accuracy parity. Moreover, FOCUS is robust to the choice of
the number of clusters as it maintains similar performance across M = 2,3,4,7,10,12,15. This
indicates FOCUS is applicable in diverse FL settings, even when the cluster structure is ambiguous.

D.10 Histogram of loss on CIFAR

Figure 3] shows the surrogate excess risk of every agent trained with FedAvg and FOCUS on CIFAR
dataset. For the outlier cluster that rotates 180 degrees (i.e., 2rd cluster), FedAvg has the highest test
loss for the 9th agent, resulting in a high excess risk of 2.74. In addition, the agents in 1st cluster
trained by FedAvg are influenced by the FedAvg global model and have high excess risk. On the other
hand, FOCUS successfully identifies the outlier distribution in 2nd cluster, leading to a much lower
excess risk among agents with a more uniform excess risk distribution. Notably, FOCUS reduces the
surrogate excess risk for the 9th agent to 0.44.

Table 16: The effect of M on FEMNIST when the number of underlying clusters is unknown.
M=l M=2 M=3 M=4 M=7 M=10 M=12 M=15
Avg test acc 0.676 0.698 0.718 0.727 0.722 0.711 0.720 0.725

FAA 2700 2.690 2470 2670 2410 2630 2370 2.380
Accuracy parity 0.168 0.149 0.137 0.135 0.135 0.139 0.136 0.141
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Figure 3: The excess risk of different agents trained with FedAvg (left) and FOCUS (right) on CIFAR dataset.

E Discussion

E.1 Limitation

A potential limitation of the FOCUS algorithm is that it requires setting the number of clusters M as
a hyperparameter, as in many other FL clustering algorithms [[13]. Our results on rotated MNIST,
rotated CIFAR, and FEMINIST show that FOCUS is robust to the choice of M. Our future work
includes evaluating FOCUS on more complex FL data distributions (e.g., real mobile devices data)
and more data modalities (e.g., audio) and investigating the effect of clustering for fairness.

E.2 Broader Impact

This paper presents a novel definition of fairness via agent-level awareness for federated learning,
which considers the heterogeneity of local data distributions among agents. We develop FAA as a
fairness metric for Federated learning and design FOCUS algorithm to improve the corresponding
fairness. We believe that FAA can benefit the ML community as a standard measurement of fairness
for FL based on our theoretical analyses and empirical results.

A possible negative societal impact may come from the misunderstanding of our work. For example,
low FAA does not necessarily mean low loss or high accuracy. Additional utility evaluation metrics
are required to evaluate the overall performance of different federated learning algorithms. We have
tried our best to define our goal and metrics clearly in Section 3} and state all assumptions for our
theorems accurately in Section [ to avoid potential misuse of our framework.
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