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ABSTRACT

Graph Neural Networks (GNNs) have shown great power in various domains. How-
ever, their predictions may inherit societal biases on sensitive attributes, limiting
their adoption in real-world applications. Although many efforts have been taken
for fair GNNs, most existing works just adopt widely used fairness techniques in ma-
chine learning to graph domains and ignore or don’t have a thorough understanding
of the message passing mechanism with fairness constraints, which is a distinctive
feature of GNNs. To fill the gap, we propose a novel fairness-aware message pass-
ing framework GMMD, which is derived from an optimization problem that consid-
ers both graph smoothness and representation fairness. GMMD can be intuitively
interpreted as encouraging a node to aggregate representations of other nodes from
different sensitive groups while subtracting representations of other nodes from the
same sensitive group, resulting in fair representations. We also provide a theoretical
analysis to justify that GMMD can guarantee fairness, which leads to a simpler
and theory-guided variant GMMD-S. Extensive experiments on graph benchmarks
show that our proposed framework can significantly improve the fairness of vari-
ous backbone GNN models while maintaining high accuracy. Code and data are
available at: https://anonymous.4open.science/r/GMMD-8226.

1 INTRODUCTION

In recent years, Graph Neural Networks (GNNs) have emerged as a powerful approach for node
representation learning on graphs, facilitating various domains such as recommendation system (Fan
etal., 2019; Ying et al., 2018), social network mining (Hamilton et al., 2017; Kipf & Welling, 2016)
and knowledge graph (Hamaguchi et al., 2017; Wang et al., 2018). The success of GNNs relies
on message passing mechanisms, which allows them to aggregate information from neighboring
nodes and preserve both topological and node feature information (Kipf & Welling, 2016; Gasteiger
et al., 2018; Liu et al., 2020). Despite the significant progress of GNNs, GNNs may inherit societal
biases on sensitive attributes in data such as ages, genders, and races (Dai & Wang, 2021; Dong
et al., 2022; Wang et al., 2022), resulting in biased predictions. Moreover, nodes with the same
sensitive attributes are likely to be connected. The message passing process smooths representations
of connected nodes, further segregating the representations of nodes in different sensitive groups,
causing over-association of their predictions with sensitive attributes. The biased predictions largely
limit the adoption of GNNs in many real-world applications, e.g., healthcare (Rajkomar et al., 2018),
credit scoring (Feldman et al., 2015) and job hunting (Mehrabi et al., 2021).

Recently, many efforts have been taken to learn fair GNNs (Dai & Wang, 2021; Dong et al., 2022;
Wang et al., 2022; Ling et al., 2023; Bose & Hamilton, 2019; Kose & Shen, 2022a). Most of
these methods propose to adapt the power of regularization (Bose & Hamilton, 2019), adversarial
debiasing (Dai & Wang, 2021; Wang et al., 2022), or contrastive learning techniques (Ling et al., 2023;
Kose & Shen, 2022a) from traditional fairness models of Euclidean data to graph structured data.
Additionally, some methods aim to directly remove bias from node features and graph topology (Dong
et al., 2022). While these methods can alleviate bias issues, it is still hard to understand their effect in
conjunction with the message passing process, which is a distinctive feature for GNN models. Training
fair models in machine learning is a complex task as it involves utility and fairness performance. In
the case of GNNs, the message passing process is a critical component: (i) it can greatly influence
the utility performance of GNN models (Gilmer et al., 2017); and (ii) it might magnify the bias in
graph (Dai & Wang, 2021). To control the trade-off between the utility and fairness of models, it is
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important to design a fairness-ware message passing with a deep understanding of its mechanism
about how to achieve fair prediction results. Hence, the above problems pose an important and
challenging research question: How fo design a new message passing process that has high accuracy,
is fairness-aware, and also provides a thorough understanding of how it can debias GNN models?

Generally, message passing can be treated as solving an optimization problem with smoothness
regularization (Ma et al., 2021b; Pan et al., 2020; Zhu et al., 2021; Chen et al., 2021; Gu et al.,
2020; Fu et al., 2020). Specifically, message passing schemes are derived by the one step gradient of
smoothness regularization, and they typically entail the aggregation of node features from neighboring
nodes, which shows great utility performance. However, such optimization problem with smoothness
regularization only considers utility without fairness. Therefore, we propose a new optimization
formulation that considers both utility and fairness. By solving the new optimization problem, we
obtain a novel fairness-aware message passing framework, GMMD, with utility performance ensured
by the smoothness regularization, and fairness performance ensured by the fairness regularization. It
can easily trade-off utility and fairness by adjusting the weight of each regularization term. Intuitively,
the message passing of GMMD can be interpreted as encouraging each node v; to weightedly
aggregate representations of other nodes with different sensitive attributes of v;, and weightedly
subtract representations of other nodes with the same sensitive attribute, which can alleviate over-
association of the learned representation with sensitive attributes, resulting in fair representations
with good utility ensured by smoothness. We also theoretically show that GMMD can minimize the
upper bound of the metric for group fairness, resulting in fair predictions. Based on our theoretical
analysis, we further propose a more efficient and simpler variant called GMMD-S.

Our main contributions are: (i) We propose a novel fairness-aware message passing framework
GMMD to mitigate biased predictions on graph data, which guarantees graph smoothness and
enhances fairness; (ii) We theoretically show that the proposed message passing can achieve better
downstream performance with regard to fairness metrics; and (iii) Experimental results on real-world
datasets show that GMMD exhibits a superior trade-off between prediction performance and fairness.

2 RELATED WORKS

Graph Neural Networks. Graph Neural Networks have shown great ability in representation learning
on graphs (Gilmer et al., 2017; Scarselli et al., 2008). Existing GNNs can be roughly divided into
spectral-based and spatial-based GNNs. Spectral-based approaches are defined according to graph
theory (Kipf & Welling, 2016; Bruna et al., 2013; Defferrard et al., 2016; He et al., 2021; Yang et al.,
2022; Wang & Zhang, 2022; He et al., 2022). The convolution operation is firstly proposed to graph
data from spectral domain (Bruna et al., 2013). Then, a first-order approximation is used to simplify
the graph convolution via GCN (Kipf & Welling, 2016). Spatial-based GNN models learn node
representation by aggregating the neighbor nodes’ information such as GraphSage (Hamilton et al.,
2017), APPNP (Gasteiger et al., 2018) and GAT (Velickovic et al., 2017). Despite their differences,
most GNNSs can be summarized as the message-passing framework composed of pattern extraction
and interaction modeling within each layer. Recent works also show that the message passing scheme
in each layer can be treated as one step gradient of solving a graph signal denoising problem (Ma
et al., 2021b; Pan et al., 2020; Zhu et al., 2021; Chen et al., 2021; Gu et al., 2020; Fu et al., 2020).

Fairness in Graph Learning. Despite their great success, most existing GNNs just focus on the
utility performance while ignoring the fairness issue, which can lead to discriminatory decisions (Dai
et al., 2022). Therefore, many efforts have been taken for fair GNNs (Dai & Wang, 2021; Dong et al.,
2022; Wang et al., 2022; Ling et al., 2023; Bose & Hamilton, 2019; Kose & Shen, 2022a; Rahman
etal., 2019; Ma et al., 2021a; Dong et al., 2021; Li et al., 2021; Kose & Shen, 2022b). For example,
adversarial debiasing is adopted to train fair GNNs by preventing an adversary from predicting
sensitive attributes from learned fair node representations (Dai & Wang, 2021; Bose & Hamilton,
2019). Some recent works also study contrastive learning methods with fairness concern (Ling
et al., 2023; Agarwal et al., 2021). FMP (Jiang et al., 2022) proposes a fair message passing with
transparency. Even though message passing of FMP can implicitly optimize fairness constraints,
it is still not effective and lacks a theoretical understanding of how its message passing process
can mitigate biases in GNNs. We present a detailed discussion of these differences in Appendix A.
Therefore, the previous works ignore a fairness-aware message passing component or their message
passing isn’t effective to debias predictions in GNNGs. In this work, we develop a novel fairness-ware
message passing method with a theoretical understanding of how it can give fair prediction results.
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3 NOTATIONS AND PROBLEM DEFINITION

Notations. Let G = (V, £, X) be an undirected attributed graph, where V = {v1,vq,...,ux} is
the set of IV nodes, £ C V x V is the set of edges, and X is the node feature matrix with the i-th
row of X, i.e., X, . as node feature of v;. The graph structure can be denoted as the adjacency
matrix A € RV, A;; = 1if (v;,v5) € &€ A;; = 0 otherwise. The symmetrically normalized
graph Laplacian matrix is defined as L=1I-A, where A =D 2AD"? is a normalized self-loop
adjacency matrix with A = A + I and D is the degree matrix of A. N; = {v; : (v;,v;) € £}
denotes the set of v; neighbors. We use s € {0, 1}" to denote sensitive attributes of all nodes, where
the i-th element of s, i.e., s; € {0, 1}, is the binary sensitive attribute of v;. The set of nodes from
group 0 (s; = 0) is denoted as Sg = {v; : v; € V A's; = 0}. The set of nodes from group 1 (s; = 1)
is denoted as S; = {v; : v; € V A's; = 1}. Ny and N are the number of nodes in Sy and S;.

Graph Signal Denoising. Recently, it is shown that many popular GNNs can be uniformly un-
derstood as solving graph signal denoising problems with various diffusion properties (Ma et al.,
2021b; Pan et al., 2020; Zhu et al., 2021; Chen et al., 2021; Gu et al., 2020; Fu et al., 2020). For
instance, the message passing in GCN (Kipf & Welling, 2016), GAT (Velickovi¢ et al., 2017) and
APPNP (Gasteiger et al., 2018) can be considered as one gradient descent iteration for minimizing
Ag - tr (FTLF) +||F — Xin||§, with the initialization F(°) = X;, and weight \,, where X, can be
the original feature X or hidden features after feature transformation on X. These hidden features can
be obtained by passing X through several layers of MLPs. These GNN models optimize smoothness
regularization over graph structure implicitly, but they may also inherit biased representations from
the graph structure (Dong et al., 2022; Jiang et al., 2023).

Problem Formulation. For fair semi-supervised node classification, part of nodes v; € Vy, are
provided with labels y; € V1, where V;, C V is the set of labeled nodes, and )y, is the corresponding
label set. Given G, Vy, and s, the goal of GNNs for fair semi-supervised node classification is to learn
a function f (G) — ), and predict the labels of unlabeled nodes, where the predicted labels should
maintain high accuracy whilst satisfying the fairness criteria about sensitive attributes s.

4 GRAPH NEURAL NETWORK WITH FAIRNESS-AWARE MESSAGE PASSING

In this section, we introduce the proposed fairness-aware message passing framework GMMD, which
aims to give fair prediction and maintain high accuracy. Unlike traditional message passing methods
that optimize smoothness regularization over graphs while ignoring fairness constraints, GMMD
formulates a new optimization problem that simultaneously considers smoothness and fairness. Then,
by performing one-step gradient descent on this optimization function, we obtain a fairness-aware
message passing approach that can learn fair and smooth representations that preserve utility and
fairness performance. We also provide theoretical analysis to that GMMD can guarantee the fairness
performance. Based on our theoretical analysis, a simpler and theory-guided fairness-aware message
passing method (GMMD-S) is introduced with the fairness guarantee.

4.1 FAIRNESS-AWARE MESSAGE PASSING - GMMD

Traditional message passing methods in GNN models learn smooth representation over graphs while
ignoring fairness issues, which hinders their adoption in many real-world applications (Dai & Wang,
2021; Dai et al., 2022). This motivates us to design a fairness-aware message passing method.
Inspired by previous works (Ma et al., 2021b; Pan et al., 2020; Zhu et al., 2021) that treat message
passing as the on step gradient of an optimization problem based on smoothness assumption of graph
representations, we propose a new optimization problem with fairness considerations. Specifically,
to guarantee both smoothness and fairness, a fairness-aware message passing method should be the
solution of the following optimization function:

. As - 1
min h(F) = hy(F) + Ashy(F) = T tr (FTLF) + 5 IF— Xin||% + Aphy (F), (1)
where hy(F) = 3¢ tr (FTfJF) + 1||F - Xin\|2F is smoothness regularization to recover a clean

node representation matrix F € RV*? and guide the smoothness of F over the graph. h #(F)isa
regularization to control the fairness of F. In this paper, we adopt Maximum Mean Discrepancy
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(MMD) (Gretton et al., 2006) as fairness regularization hy(F) as it enables us to gain a better
understanding of the resulting message passing approach from both an intuitive and a theoretical
standpoint together with great utility and fairness performance. Note that we have a detailed
discussion about motivations of using MMD in Appendix A. We leave other choices as future work.
MMD is a popular estimator for measuring the distribution discrepancy of two groups. For two
groups Sp and S;, MMD measures the distribution discrepancy as:

tnvmvp (F) = QZ > k(Fi,Fy) NQZ > k(Fi,Fy) NONIZ ST k(FLF), @

v1€$0 v; €So v, €81 V€S v; €Sp v; €S

where F; is the node representation of v; and k(F, Fj) denotes the kernel similarity between F'; and
F;. As our fairness constraint involves exactly matching the considered distributions using MMD,
k(- -) should be characteristic kernels. As shown in (Sriperumbudur et al., 2008), RBF and Laplace
are popular stationary characteristic kernels. Thus, in this paper, we set k(F;, F;) to be the RBF
kernel, i.e., k(F;, F;) = exp (—a||F; — F;||?), where o determines the rate at which the similarity
between two data points decreases as the distance between them increases. Several works (Louizos
et al., 2015; Oneto et al., 2020; Quadrianto & Sharmanska, 2017) have shown the benefits of directly
using MMD as a regularizer to train fair models., e.g., we can directly adopt MMD to regularize the
node representations of GNNs. However, such direct adoption doesn’t consider the message passing
process, which makes it challenging to comprehend the actual impact of using MMD regularization
in conjunction with GNNs’ message passing. In addition, we also empirically show that simple
adoption can’t perform well in Section 5. Hence, instead of simply using it as a regularizer, based on
this new optimization problem, we adopt one-step gradient for A(F) and propose the fairness-aware
message passing based on MMD, which can be written as:

FO =FD _qup(FCD) = FEY —yOLLF* Y 4+ FOY — X)) + dyrpaPFETY

_ B i (k-1 - (3)
(1 =9I —=~9XL+ 4y ;aP)F + YXin,

where for ¢ # j, if v; and v; are in the same sensitive group S;, P;; = —k(F(k b F(k 1))/Nz,
t € {0,1}. If v; and v; are in different sensitive groups, P;; = k(FE U F g-k 2 )/N N;. And
Py =— ZQZ 1,mi Pim- The derivation for Eq.(3) is in Appendix B.1. Following Ma et al. (2021b),
we set the learning rate v = . Then the final message passing of GMMD can be written as:

F) — pl=1) _ Wh(p(k-l ) = ((1 =) I~ L) + 49\ ;aP)FFED 44X, )

The proposed message passing method can implicitly optimize both fairness and smoothness regular-
ization in Eq.(1) to learn fair and smooth representation. To better understand this message passing
mechanism in Eq.(4), we interpret it as modeling inter-sensitive-group and intra-sensitive-group
relations to learn fair representation. Specifically, for two nodes v; and v; from different sensitive
groups, we have P;; > 0, meaning that v; will aggregate information from v; with the aggregation
as kernel similarity P;;; on contrary, if v; and v; are from the same sensitive group, then FP;; < 0,
meaning that v; will subtract the information from v;. Hence the proposed approach can mitigate bias
in GNNs by aggregating representations of nodes with different sensitive attributes to bring nodes
from different sensitive groups closer in the embedding space, and subtracting representations of
nodes with the same sensitive attributes to prevent representations overly correlated with sensitive
attributes. Therefore, our proposed message passing mechanism can mitigate the issue of biased label
assignment in GNNs by modifying the way node representations are updated during message passing,
promoting fairer and more accurate predictions. In order to gain a deeper comprehension of GMMD,
we will also provide a theoretical understanding of our model for fairness performance.

4.2 THEORETICAL ANALYSIS

Next, we provide theoretical understandings of proposed GMMD. We show that GMMD can minimize
the upper bound of the metric for group fairness. All detailed proofs can be found in Appendix G.

One of the most widely used fairness metrics for group fairness is demographic parity (Mehrabi et al.,
2021), which ensures an equal positive rate for two groups. The difference in demographic parity,
denoted as App = |E(§|S = 0) — E(§|S = 1)|, measures the fairness of the model, where g is the
predicted probability for nodes being positive and S is the sensitive attribute of nodes. Note that
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following (Dong et al., 2022; Dai & Wang, 2021; Jiang et al., 2022) we only consider binary sensitive
attributes, but our analysis can be easily extended to multivariate or continuous sensitive attributes.
The details of App are in Appendix F.

With the definition of App, we will theoretically analyze how our proposed message passing could
affect the difference in demographic parity. We consider a K-layer GMMD with each layer performing
fairness aware message passing as Eq.(4) and the input to the model is F(©) = X. Then, we can
obtain the representation F(5) with a K -layer model, with both fairness and smoothness constraints
Finally, a linear model is applied to F(*) with a Softmax function to predict the probability of labels
asY = softmax(F(K )W), where W € R?%¢ ig the learnable weight matrix. Y e RVN%¢iga matrix,
where i-th row means the predicted label of node v;. d is the dimension of the input feature X and
c is the number of classes. We use 1 € R? to denote the sample mean of the original features of
all nodes, i.e., p = Zvi <y Xi/N. Furthermore, 1*) € R represents the sample mean of original
feature for the sensitive group s, s € {0, 1}. We first demonstrate Afe? (F(K)) at the representation
level is the upper bound of App through the following theorem:

Theorem 4.1. Minimizing representation discrepancy between two sensitive groups Agff(F(K )) =
|IE(FU) | S =0) —E(FE) | S =1)| is equivalent to minimizing App of the model prediction for
a binary classification problem, and F5) is the final output of a K layer model before the softmax
function. When K is set as 2, we have:

L .
Bor < 5 IWIH(A5EE) +Cu Al 5)

where C1; = (2 + Nio + Nil)2 +6+ 1\% + N% and A is the maximal deviation of X from p i.e.,
A, = max; |ty — Xy m|. L < 1is the Lipschitz constant for the Softmax function.

The proof is in Appendix G.1. Theorem 4.1 shows that minimizing AR at the representation level
will minimize the fairness metric App. With this theorem, we can analyze the influence of our GMMD

on AE;P to evaluate whether it promotes fairness in the classification task by reducing discrimination.

Next, we theoretically show that performing our proposed message passing to learn node representa-
tion can minimize the fairness metric at the representation level A]S;p.

Theorem 4.2. For an arbitrary gra(ph, after K-layer fairness-aware message passing with Eq.(4) on
the original feature X to obtain ), when K = 2, the consequent representation discrepancy on
F5) between two sensitive groups is up bounded as:

1 1 - -
ARFEU) < (B3 (e + o) 2 2 KT R G4 G, ©
1 0 i€Sg jEST

where Co = ||u(® — M| 4 8(1 + N%J + NLI)QHAH + 2||A||. Also, the constant value Cs is
Oy = (3~ 55 — @ =)+ @+ & + F)llAl.

The proof is in Appendix G.2. Theorem 4.2 shows that AR (F(5)) is upper bounded by the third
term of the MMD loss in Eq.(2) and constant values Cs and C3. Therefore, combining theorem 4.2
and theorem 4.1, optimizing the third term of MMD regularization can minimize Ag;p (F(K )),
which minimizes the upper bound of the fairness metric App. The proposed GMMD can implicitly
optimize the MMD regularization and can be flexibly incorporated to various GNN backbones such as
GAT (Velickovi¢ et al., 2017) and GIN (Xu et al., 2018) (see Appendix D). These findings highlight
the efficacy of GMMD in mitigating fairness issues and facilitating various backbone GNNs. Note
that theorem 4.2 can be extended to K > 2 and have similar results as shown in Appendix G.3.

4.3 SIMPLE FAIRNESS-AWARE MESSAGE PASSING - GMMD-S

From the theoretical analysis in Section 4.2, we find that directly optimizing the third term of
MMD regularization can also effectively minimize the upper bound of the fairness metric. This
motivate us to further simplify GMMD to obtain a theory-guided method for mitigating bias
for GNNs. Specifically, we simplify the fairness regularization function in Eq.(1) as hy(F) =
_ ﬁ Y vies Zq}j cs, k (Fi, F;) and obtain simplified fairness-aware message passing as follows:

F® = FE-D _4vp(FED) = (1 - 4)(I - L) + 492 ;aP)FED 44X, (7)
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where for i # j, if v; and v; are in the same sensitive group, FP;; = 0. If v; and v; are in the
different sensitive groups, P;; = —k(F;,F;)/NoN;. And P;; = — ZkNILm# P,y = ﬁ The
details can be found in Appendix B.2. Compared to GMMD, this simplified version doesn’t need to
calculate the similarity between node pairs from the same sensitive group and can greatly improve
the efficiency of the algorithm. Using this message passing can immediately optimize the third term
of the MMD regularization, which can provably minimize App in Theorem 4.2 and Theorem 4.1. We
call this simplified version as GMMD-S.

4.4 MODEL FRAMEWORK AND TRAINING METHOD

Model Framework. To increase the expressive power of GMMD, we perform transformations on the
original features, resulting in X;, = MLPy(X), where X;, € RY*¢ and MLPy(-) denotes M layer
MLP parameterized by 6. Note that ¢ can be replaced with any values for hidden dimensions, but
setting it as c yields better empirical results in our experiment. Following (Ma et al., 2021b), we treat
F(©) = X;,. After transformations, we use fairness-aware message passing in Eq.(7) or Eq.(4) for K
layers, obtaining F(*) = GMMD(A,, Xj,,s). We add Softmax function to F(*) to get predictions.
Finally, cross-entropy loss is used to train the model. Our full algorithm is given in Appendix C.

Incorporate Different Backbones. Moreover, our models is flexible to facilitate various GNN
backbones. For the fairness-aware message passing in Eq.(4) and Eq.(7), the first term of these
equations is the message passing method of GCN, I — L. Therefore, we can simply replace this
message passing style with different GNN models. We also conduct the experiments of GAT and
GIN backbones to show the flexibility of our proposed method in Section 5.4. We discuss the details
of how to incorporate our model with different backbones in Appendix D.

Efficient Training. Calculating P or P is time-consuming, where the time complexity are O(N2c)
and O(NyNc). To efficiently train our algorithm, we randomly sample an equal number of nodes
from Sy and S; in each training epoch to update the sampled nodes’ representation by Eq.(4) or
Eq.(7). Let the sampled sensitive group set be S} and S7, where |Sj| and |S; | are both equal to Nj.
We can get the sampled fairness-aware message passing as follows:

PP =FY +dne) PyFS D FY = (1 -9 - L) +9Xn)F*Y, i€ SHUST, ®)

€SyuUs]
where we can also replace P with P for our simplified fairness-aware message passing in Eq.(7). We

give time complexity of our proposed method in Appendix E. A detailed training time comparison
with state-of-the-art methods is given in Appendix [.4.

5 EXPERIMENT

In this section, we empirically evaluate the effectiveness of the proposed fairness-aware message
passing GMMD on real-world graphs and analyze its behavior on graphs to gain further insights.

5.1 EXPERIMENTAL SETUP

Datasets. We perform experiments on three widely-used datasets for fairness aware node classifi-
cation, i.e., German, Credit and Bail (Agarwal et al., 2021). We provide the detailed descriptions,
statistics, and sensitive attribute homophily measures of datasets in Appendix H.1.

Baselines. In the following part, we denote the proposed message passing method in Eq.(4) as GMMD
and Eq.(7) as GMMD-S. To evaluate the effectiveness of GMMD and GMMD-S, we consider the
following representative and state-of-the-art baselines for group fairness in graph domains, including
NIFTY (Agarwal et al., 2021), EDITS (Dong et al., 2022), FairGNN (Dai & Wang, 2021), FMP (Jiang
et al., 2022). We also adopt a baseline named MMD, which directly adds MMD regularization at the
output layer of the GNN. For all baselines and our model, GCN (Kipf & Welling, 2016) is used as
the backbone. For fair comparisons, we set the number of layers for GCN in all methods as 2. The
details of baselines and implementations are given in Appendix H.3.

Evaluation Protocol. We use the default data splitting following NIFTY (Agarwal et al., 2021).
We adopt AUC, F1-score and Accuracy to evaluate node classification performance. As for fairness
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Table 1: Model utility and bias of node classification. The best and runner-up performance are marked
with boldface and underline. 1 represents the larger, the better; while | represents the opposite.

Dataset |Metric GCN NIFTY EDITS FairGNN FairVGNN FMP MMD | GMMD GMMD-S
AUC (1)[74.1120.37 68.78+2.69 69.41+233 67.35+2.13 72.41+210 68.20+4.63 72.41+3.10{74.0322.28 73.10=1.46
F1 (1) [82.4620.89 81.40:0.54 81.55+059 82.012026 82.14x042 81.38+1.30 81.700.67|83.1320.64 82.54+0.92
German |ACC (1) |73.441.09 69.92:1.14 71.602089 69.68:030 70.162086 72.53+222 69.99:056|72.28+1.64 71.87+1.24
App ({) |35.17+727 5.73+525 4.05:448 3.49+215 1.71:1.68 6.48+440 7.56+7.49 | 2.09+1.60 0.90:0.44
Ago () |25.17+589 5.08+429 3.89+423 3.49+215 0.88:0.58 5.81:4.03 5.34+531 | 0.76:0.52 0.99:033
AUC (1)]73.870.02 71.9620.19 73.01+0.11 71.95+143 71.342041 69.42+425 69.84+0.85|71.62+0.07 71.78+0.30
F1 (1) [81.92+0.02 81.72:0.05 81.81x0.28 81.84+1.19 87.08+0.74 84.99+2.78 85.87+0.37|87.57+0.01 86.96+0.58
Credit |ACC (1)[73.6720.03 73.45+0.06 73.512030 73.41x1.24 78.042033 75.81+2.35 76.132035|78.11x0.30 78.08+0.36
App (1) [12.8620.09 11.6820.07 10.90+1.22 12.64+2.11  5.02+522 520542 2.28+133 | 1.55+1.99 2.27+1.75
Ago ({) [10.6320.13 9.39:007 8.75:121 10412203 3.60:431 4.60:449 2.24+106 | 1.08:1.53 1.95+1.43
AUC (1) |87.08+0.35 78.20+2.78 86.44+2.17 87.36x090 85.68+037 87.02+0.13 86.68+0.25|88.18+2.04 89.12:0.66
F1 (1) |79.02:0.74 64.76+3.91 75.58+3.77 77.50x1.60 79.1120.33 77.46+0.40 77.5120.67|77.92+1.99 78.72+0.49
Bail ACC (1) |84.5620.68 74.19+2.57 84.49+227 82.94+1.67 84.73x046 83.69:026 84.41:0.40|84.95+1.63 85.62:0.45
App () | 7.352072 2444129 6.64:039 6.90:0.17  6.532067 6.85:0.19 7.33x1.05 | 2.83+1.99 1.68+1.34
Apo () | 4.96:062 1.72+1.08 7.51x120 4.65:0.14 4.95:122  4.24+072 6.4820.75 | 3.891096 3.80+0.77
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—
IS

74
o~
. |73 -
0N
72 <o
—

As
001051 2

o

71 o

N
As
0 01051 2
| —
© ® o
w & O
As
0 01051 2
I S
1 | ——
w IS 3]

0 01051 5 10 105 5 10 001051 5 10 001051 5 10
Ar Ar Af Ar
(a) German(GMMD) (b) Bai[GMMD)

Figure 1: Hyper-parameter Analysis on Bail and German. A deeper color denotes a larger value.

metric, we adopt two group fairness metrics to measure the prediction bias, i.e., demographic parity
App and equal opportunity Ago (Verma & Rubin, 2018), where the smaller values represent better
performance. A detailed description of these two fairness metrics is shown in Appendix F.

Setup. We run each experiment 5 times and report the average performance. For a fair comparison,
we select the best configuration of hyperparameters based on performance on the validation set for all
methods. For all baselines, we use the same hyperparameter search space used in (Wang et al., 2022).
The detailed setup and hyper-parameter settings are given in Appendix H.3.

5.2 OVERALL PERFORMANCE COMPARISON

In this subsection, we conduct experiments on real-world graphs to evaluate the utility and fairness of
GMMD. Table 1 reports the average AUC, F1-score and Accuracy with standard deviation on node
classification after five runs. We also report average Ago and App with standard deviation as the
fairness metric. From the table, we make the following observations: (i) Generally, our GMMD and
GMMD-S consistently attain top-tier performance, ranking either as the best or second-best across
all metrics, which indicates the superiority of our model in achieving a better trade-off between
model utility and fairness. (ii) When compared with FairGNN, FairVGNN, EDITS, NIFTY and FMP,
GMMD can consistently outperform them. This improvement is mainly because our model combines
fairness regularization with the original message passing process of GNNs. It can effectively learn a
fair representation and achieves better model utility with smoothness regularization simultaneously.
(iii) Our simplified model GMMD-S, which just minimizes the third term of the MMD regularization
inspired from Theorem 4.2, achieves comparable or even better results compared with GMMD, which
verifies our motivation to design a simpler fairness-aware message passing mechanism with less time
cost to mitigate the fairness issue on GNNs by minimizing the inter-group kernel similarity.

5.3 PARAMETER ANALYSIS AND EMPIRICAL ANALYSIS ON THEORY

Hyper-parameters Analysis. Here we investigate the hyper-parameters most essential to our
framework, i.e., Ay and As (yissetas 1/(1 + \;)) to control smoothness and fairness regularization,
respectively. The results are shown in Figure 1. To better understand the influence of hyperparameters,
we use homophily ratio and sensitive homophily ratio of the graphs to explain the observations, which
are discussed in Appendix H.1. From the figure, we can make the following observation: (i) For the
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Figure 2: Empirical Analysis for the theorem on Bail and Credit datasets.

German dataset, excessively high or low weights assigned to the smoothness regularization term A
lead to lower accuracy values caused by a lower homophily ratio of it, meaning that neighboring nodes
may not necessarily have similar labels. For this case, it’s challenging to increase the performance by
simply increasing the weights of the smoothness regularization. In contrast, for the Bail dataset with a
higher homophily ratio, the accuracy increases and remains stable with the increasing value of A,. (ii)
Also, App will drop with the increase of A for the Bail dataset with a lower sensitive homophily ratio
but will enhance the bias issue for the German dataset with a higher sensitive homophily ratio. This is
because encouraging similar label predictions among connected nodes via smoothness regularization
can lead to consistent predictions for various groups in the Bail dataset, especially when nodes with
edges are more likely to share different sensitive attributes due to lower sensitive homophily. Thus,
consistent prediction results for different groups can lead to drop on App. However, for the German
dataset with a higher sensitive homophily ratio, such regularization can exacerbate the bias by giving
similar prediction results for nodes in the same sensitive group. Therefore, it’s important to select
As and Ay by considering homophily ratio and sensitive homophily ratio. (iii) Generally, from our
experimental results, we can observe that ), is better to be selected from 0.5 to 1.0 to have both utility
and fairness performance guarantee. A too small (e.g., 0.1) value of \; may degenerate the accuracy
performance in all three datasets. Meanwhile, it’s better to select Ay from 1 to 5 to have lower App.
We don’t include sensitivity analysis for «, the number of MLLP and GNN layers (M and K) here, as
they are not directly tied to our key motivation. Instead, we present their results in Appendix [.2.

Empirical Analysis for Theorem 4.2. We can understand the empirical implications of our Theo-
rem 4.2 with Theorem 4.1 on GMMD and GMMD-S as follows: by maximizing the inter-group kernel
similarity term, which is defined as 1/NoN1 Y5, D jes, k(FEK_l), FgK_l)), we can simultane-
ously minimize the fairness metric. The corresponding results are shown in Figure 2, where Sim
denotes the inter-group kernel similarity multiplied by 100. We can observe that App will decrease
with the increase of the inter-group kernel similarity. Furthermore, at the initial stages of training, the
smoothness regularization will dominate the model, which will increase the accuracy performance
and lead to unfair predictions. This is because the message passing of GNNs from smoothness
regularization may introduce or exacerbate bias (Dong et al., 2022). Then, our proposed GMMD can
minimize the inter-group similarity and help GNN models to mitigate the biased prediction results.

5.4 ABLATION STUDY AND DIFFERENT BACKBONES
Table 2: Ablation Study on German dataset.

Ablation Study. We conduct

: . PR Method German
ablation studies to gain insights AUC (1) F1 (1) ACC (1) A () Aw )
: wlo smooth | 67.08£0.43  82.46:038  70.80x0.33  0.78x0.42  L.01+0.37
;nto the effect of message pass wlo fair 73.75£1.93  83.64+0.59  74.40£0.86  6.09+1.56  2.50+0.91
ing without smoothness and fair- /g potn 69.01£6.22  83.06:0.86  73.20+1.13  2.92+1.50  3.04%1.29
ness regularization, which are de- w/o sample | 73.68+2.18  83.15+0.17  73.37+1.00  1.37£0.79  2.21x1.51
noted as “w/o smooth” and “w/o _ OMMD 74035228  83.13:0.64  72.28x1.64 2.00x1.60  0.760.52

fair” in Table 5.4. We also conduct the experiment without the sampling methods, “w/o sample”. First,
smoothness regularization alone can achieve great performance on AUC, F1 and Acc but introduces
bias and doesn’t perform well on the fairness metric. Fairness regularization as an optimization target
alone for GMMD produces better results on the fairness metric. The full model (last row) achieves
the best performance, which illustrates that we can greatly control the trade-off between fairness
and utility performance with the message passing from two regularization terms. Moreover, “w/o
sample” nearly achieves the best or second-best performance across all metrics, which shows that our
model with the sampling method can achieve comparable performance with the model training with
all samples. It verifies the effectiveness of our sampling method to train GMMD.

Different Backbones Analysis. To further show the effectiveness of our model, we ac[opt various
backbones of our model. Specifically, we replace the message passing method (I — L) in Eq.(4)
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Table 3: Node classification performance with GIN and GAT as backbones.

Dataset‘Metric ‘ GIN GAT
Vanilla FariVGNN GMMD GMMD-S| Vanilla FariVGNN GMMD GMMD-S
AUC (1)|86.14+025 83.22+1.60 86.53:1.54 86.50+1.61 |88.10+352 87.46+069 90.58+0.74 89.77+0.74
F1 (1) |76.49z057 76.36:220 76.62+1.88 76.64+1.71 |76.80+554 76.12+0.92 78.45:+3.21 77.34047
Bail ACC (1)|81.70z067 83.86+1.57 84.08:1.35 84.04:1.26 |83.7124.55 81.562094 83.39x4.50 83.44+2.13
App ({) | 8.55+161  5.67x076 3.57:111  3.61:142 | 5.6621.78 5.41:325 1.24x028 3.27+1.79
Ago () | 6992151 5.77+126  4.69:069 4.71:066 | 4.34+135 2.25+161 1.18:034 2.52+222
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Figure 3: Visualization and Case Study. For case study in (c) and (d), node color denotes the class
label of nodes and node shape denotes sensitive group of nodes. Blue lines denote inter sensitive
group edges and their line width is proportional to kernel similarity between the connected nodes.

and Eq.(7) with the message passing method employed in GAT and GIN. The detailed discussion of
GMMD with different backbones is put into the Appendix I.1. The corresponding results on Bail
dataset are given in Table 3 and results of other datasets are in Table 5 in Appendix H.3. As shown in
Table 3, our GMMD and GMMD-S outperform the state-of-the-art method FairVGNN about both
utility and fairness in most cases, which once again proves the effectiveness of our proposed method,
and also shows that our framework is flexible to facilitate various GNN backbones.

5.5 VISUALIZATION AND CASE STUDY

Generally, GMMD encourages a node v; to aggregate nodes v; from a different sensitive group to

mitigate fairness issues, using weights based on kernel similarity k:(Fl(-Kfl)7 F§-K71)). Next, we
provide visualization and case study to understand how GMMD can preserve utility performance
when learning fair representation. More results can be found in Appendix 1.3. Specifically, in Figure 3
(a) and (b), we calculate the pair-wise kernel similarity of randomly sampled nodes from different
sensitive groups. We visualize the distribution of similarity for these node pairs with the same labels
and different labels, respectively. We can observe that node pairs having the same labels exhibit larger
kernel similarity, whereas nodes with distinct labels show a lower similarity. The above observation
suggests that our model assigns higher weights to nodes with the same label, thereby encouraging
nodes to aggregate relevant label semantic information and preserving the utility performance. In
Figure 3 (c) and (d), we randomly sample the one-hop sub-graph of a central node and calculate the
kernel similarity based on learned representations between the central node and neighbor nodes. We
can observe that our model can successfully assign higher weights to inter sensitive group edges
which connect two nodes from the same label. This observation also demonstrates that our proposed
message passing can keep utility performance by assigning higher weights to nodes with the same
label from different sensitive groups.

6 CONCLUSION

In this paper, we propose a novel fairness-aware message passing framework GMMD to mitigate fair
issues on graph data. The key idea is to derive a new message passing method for GNNs from an
optimization problem with smoothness and fairness constraints. Interestingly, the derived message
passing can be intuitively interpreted as encouraging a node to aggregate representations of other
nodes from different sensitive groups while subtracting representation of other nodes from the same
sensitive groups. By mixing node representations from various sensitive groups, GMMD can alleviate
the issue of learning representations that have high correlation with sensitive attributes. Moreover,
we theoretically show that GMMD enjoys good downstream performance on the fairness metric.
We empirically validate our theoretical findings and our extensive experiments on several graph
benchmarks validate the superiority of GMMD on both utility and fairness performance.
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A ADDITIONAL RELATED WORKS

Differences with FMP (Jiang et al., 2022): Our work and Jiang et al. (2022) study fairness-aware
message passing from different perspectives: our model utilizes kernel-based distribution matching
across various sensitive groups to mitigate bias from traditional message passing methods, while
Jiang et al. (2022) considers minimizing disparities in outcomes between different sensitive groups.
However, minimizing disparities can not guarantee statistical independence matching equality of
opportunity (EO), while kernel-based distribution matching studied in our model can achieve this and
has shown better trade-off between utility and fairness performance (Prost et al., 2019). Also, our
model has achieved better utility and fairness performance from our empirical results in Table 1.

Algorithmically, our model GMMD is related to the methods of Jiang et al. (2022), but there are still
important differences. FMP (Jiang et al., 2022), which uses demographic parity (DP) as the fairness
regularization, mainly uses Fenchel conjugate techniques to derive message passing methods from DP
due to the difficulty of directly computing the gradient of DP. In contrast, kernel-based distribution
matching regularization (MMD) used in our work can be easily used to derive a fairness-aware
message passing through a simple one-step gradient. Our derived message passing method has a
clear intuitive understanding as discussed in section, where we can interpret our message passing
as modeling inter-sensitive-group and intra-sensitive-group relations to learn fair representation.
Therefore, we can understand why our message passing can mitigate bias from an intuitive standpoint.

Our theoretical analyses also have never been proposed by FMP (Jiang et al., 2022). FMP primarily
emphasizes theoretical analysis on how graph topology can exacerbate bias issues in graph learning,
but it lacks a theoretical guarantee regarding the effectiveness of their derived message passing in
mitigating fairness issues. On the other hand, our model provides a theoretical guarantee on how it
can effectively reduce the bias. This distinction underlines the theoretical strength and assurance of
our model in addressing fairness concerns in GNNs.

To sum up, FMP (Jiang et al., 2022) and our model studied fairness-aware message passing from
different perspectives. Kernel-based distribution matching (MMD) studied in our model can guarantee
statistical independence and have better trade-off between utility and fairness performance as shown
in previous works (Prost et al., 2019) and our empirical results. Furthermore, our model’s message
passing can be easily derived from a simple one-step gradient and has a theoretical guarantee about
how our message passing can mitigate fairness issues together with an intuitive understanding. Also,
we have shown great performance on both utility and fairness in experiments.

Fair Learning with Maximum Mean Discrepancy (MMD). In traditional fair learning, previous
studies (Oneto et al., 2020; Jung et al., 2021; Prost et al., 2019; Lee et al., 2022; Louizos et al., 2015)
have demonstrated that MMD exhibits better transferring ability, leading to improved performance in
addressing fairness-related challenges. Additionally, MMD has shown promising results in achieving
a better trade-off between accuracy and fairness (Prost et al., 2019). These findings provide a strong
rationale for incorporating MMD into our approach, as it offers the potential to enhance fairness
while maintaining overall model performance. Specifically, we have the following motivations or
advantages of using MMD as fairness regularization in our model: (i) MMD regularization used in
our work can be easily used to derive a fairness-aware message passing through a simple one-step
gradient. Therefore, our method from MMD offers a simple format of the message passing approach,
facilitating its application across various GNN architectures. (ii) Due to the format of our fairness
aware message passing from MMD, we can provide a thorough theoretical understanding about why
our message passing can help achieve a better fairness performance (as discussed in the section 4.2).
(iii) Our derived message passing method from MMD has a better intuitive understanding as discussed
in the section 4.1, where we can interpret our message passing as modeling inter-sensitive-group and
intra-sensitive-group relations to learn fair representation. Therefore, we can understand why our
message passing can mitigate bias issues from an intuitive standpoint.

In conclusion, MMD regularization has proven to be highly effective in enhancing the performance
of traditional fair learning. This simple format of the message passing mechanism allows us to gain a
comprehensive understanding of the fairness-aware message passing process based on MMD from
both intuitive and theoretical perspectives. Also, our model based on MMD has promising results in
experiments to resolve fairness issues on graphs.
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B OMITTED DERIVATION OF FAIRNESS AWARE MESSAGE PASSING BASED ON
MMD

B.1 DERIVATION OF FAIRNESS-AWARE MESSAGE PASSING BASED ON MMD

In this section, we provide the details of derivations of our fairness-aware message passing in
Eq.(4). As shown in the Eq.(1), the optimization objective can be split into two parts hs(F) and
h¢(F). Following previous research (Ma et al., 2021b), we perform one-step gradient to obtain the
fairness-aware message passing. The one-step gradient on hs(F) can be written as:

ahs (F) r
— = —(ALF +F — Xj,).
oF (AsLF + ) ©)
Then, we use h;(F) = lywp (F) in Eq.(2). To simplify the notation, we denote k;; = e~ IFi—F;ll*,

One-step gradient is performed on h4(F') to obtain:
Con(F) N es, (Fi = Fi)kij — 5% X es, (Fi — Fj)kij, i € So,
OF; f(foé ses Fi = Fjkiy — 505 2, cs, (Fi — Fj)kij, i€ St
This equation can be re-written as:

4o 4o 1 1 .
(37 2ouse80 Fid = Wy 2ovsesn Fis)Fi + 55 2 e, Fikis = w7 2 es, Fikigs 1 € So,
48 4 T o L e
(N2 Dves Fid = wong 2ovyes, Kii)Fi+ 77 20,es, Fikis — 75 20, es, Fikiis 1 € St

(10)

N
)

(11
where for ¢ # j, if v; and v; are in the same sensitive group Sp, P;; = —k(F(k 2 F(k 2 )/N2 If
v; and v; are in the same sensitive group &1, Pi; = —k(FEkil)7 ng 1 )/N12 If v; and v; are in
different sensitive groups, P;; = k(FZ(-k_l), ng_l))/NoNl. And B;; = — Zgzl’m# Pipn. Finally,
we can get the fairness-aware message passing by performing gradient descent on the Eq.(1) with
hf(F) = ZMMD(F)Z
Ohs(FE=D)  Jhp(Fk-1)

I - o VI
=FFD _ y(A\LF*D L FED _ X,) 4 4y jaPFED)

=((1-yI- 7)\st + 47)\fozP)F(k71) + vXin.

F(k) — F(k‘fl) _ W/Vh (kal) — F(k*l) —
(12)

B.2 DERIVATION OF SIMPLIFIED FAIRNESS-AWARE MESSAGE PASSING

In this section, we provide the details of derivations of our simplied fairness-aware message passing
in Eq.(7). Similarly, we can obtain the gradient of the smoothness function as that in Eq.(9). When

hy(F) = - N02N1 > vies Zvjesl k (F;,F;). One-step gradient is performed on & ;(F), which
gives us:
_a%’f(F) — _ﬁ Zujesl(FZ F; ) ljazesm
aFivm _No?\h v;€So (Fl F; ) 1]77' € S
4 4 ;
_ ) N 2vses RiFi T?vl Dv,es, Fikij: i € So, 03
_ Notll\h v;E€So kz_]Fi + No?\h ZvjESO Fj]fij, 1€ 8.

where for i #£ j, if fv; and v; are in the same sensitive group, PZJ = 0. If v; and v; are in different
sensitive groups, Pw = —k(F;,F;)/NoN;. And Py = Zk Lmti Pip. Finally, we can get the

14
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fairness-aware message passing by performing gradient descent on the Eq.(1) with h¢(F) = h +(F):

Ohg(FE=D)  gh(Fk-D)
(k) _ (k—1) (k=1)) — plk=1) _ s - /
F") =F ¥YVh (F ) =F T oFG—1) T gFk-1)

=FED (A LERD L FED X)) + 4y A jaPFED,
= ((1 = NI = AAL + 492 ;aP)FE=D L X,

(14)

C THE TRAINING ALGORITHM

Algorithm 1: Training Algorithm of GMMD and GMMD-S
Input: G = (V,€)
Output: Feature Extractor MLP with parameters 6.
Initialize MLP’s parameter 6
repeat
Xin — MLPQ (X)
Randomly select a set nodes from V to obtain S and S
Obtain the prediction results Y by Eq.(8) (X = 2) with the softmax function
L - Z'UiEVL Z5:1 }/ivj log Yi,j
Update the parameters 6 based on £
until convergence or reaching max iteration;

The overall training algorithm is shown in Algorithm 1. We first obtain the encoded feature of nodes,
Xin, with M layers MLP. Then, we sample a set of nodes (S, and Sy) for fairness regularization of
GMMD or GMMD-S. We then adopt a K-layer GNN with each layer performing fairness-aware
message passing in Eq.(8) with the softmax function. Finally, we update the parameters € with the
Cross-Entropy Loss £ and Y; ; = 1(y; = j) is a binary value represents whether node 4 belongs to
class j.

D DIFFERENT BACKBONES

In this section, we will illustrate our model with various backbones. As discussed in section 4.4,
for the fairness-aware message passing in Eq.(4) and Eq.(7), the first term of these equations is the
message passing method of GCN, I — L. Therefore, we can replace the first term with message
passing of other GNNs. Specifically, we use GAT and GIN as examples to demonstrate how to change
different message passing methods. Note that our model can be generalized to most GNN models.

D.1 GMMD wiTH GIN

Graph Isomorphism Network (GIN) adopts the message passing by the following equation (Xu et al.,
2018):

FE) = (A + (1 +eD)FE-D, (15)

Hence, the fairness aware message passing by combining GMMD with GIN can be written as:

F® = (1 =) (A + (1+oI) + 4yAaP)FFD 44X, (16)

D.2 GMMD wWITH GAT

Graph Attention Networks (GAT) adopts the message passing by assigning different weights to
neighbor nodes as (Velickovic et al., 2017):

exp (e(vl-(fl))
FUO = 30 aBURED wim oK = v (17)
0 ZjeN(Z) exp (% )
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(K1)

3

Y is a normalized form of eg-(fl) for the (K" — 1)-th

where A/ (4) is the set of neighbors of v; and a is a learnable attention score to denote the

importance of node v; to v;. Specifically, ag-(f

layer and ez(-f_l) is calculated as:

el ™ = LeakyReLU ([F{* V()| b) | (18)
where [: || :] denotes the concatenation operation and b € R?¢ is a learnable vector. We can denote
the attention score agf_l) to a new adjaceny matrix A*, where A3} = ag{_l) for (v;,v;) € &;

otherwise A;‘}‘ = 0. Then, we can obtain our proposed GMMD with GAT:
F) = ((1 = 7)A™ + 49\ ;aP)FED 44X, (19)

In summary, we can replace the first term of Eq.(4) and Eq.(7) with other message passing methods
for most GNNs. Moreover, we can also obtain GMMD-S with GAT and GIN backbones by replacing

P in Eq.(16) and Eq.(19) with P.

E EFFICIENCY ANALYSIS

E.1 TIME COMPLEXITY ANALYSIS

We give the detailed time complexity per iteration of both GMMD and GMMD-S. Since our GMMD
is agnostic to GNN models, for the time complexity analysis, we consider K -layer GCN as backbone,
i.e., the fairness aware message passing is given in Eq.(4) and Eq.(7). A K-layer GCN with ¢
hidden dimensions has O (cK|E| + Nc*K), where |£] is the number of edges. For our model
GMMD and GMMD-S, the extra time complexity is from our proposed fairness constrained message
passing. The time complexity for the fairness constrained message passing part of GMMD and
GMMD-S are O(c? K N?) and O(c?K Ny N;) with K layers. The exact time complexity for these
two models are O(c2KN? + DK|E| + Nc2K) and O(c2K NoNy + cK|€| + Nc2K). To further
improve the efficiency of our model, we randomly sample N, nodes from each sensitive group
equally as discussed in the section E, the time complexity of each iteration with sampling are
O(4c? KN? + cK|E| + Nc?K) and O(c2KN? + DK|E| + Nc?K). Note that we can also change
hidden dimensions c to any values.

F FAIRNESS METRIC FOR GROUP FAIRNESS

In this section, we discuss the group fairness metric for the binary classification problem with binary
sensitive attributes. Following existing work on fair models (Mehrabi et al., 2021; Verma & Rubin,
2018), we adopt the difference in equal opportunity Ago and demographic parity App as the
fairness metrics. They are defined as:

Equal Opportunity (Mehrabi et al., 2021): Equal opportunity requires the probability of assigning
positive instances to positive class should be equal for both subgroup members, which can be written
as:

E@lS=0y=1)=E@g|S=1Ly=1), (20)
where § is the predicted label and S represents the sensitive attribute. The equal opportunity expects
the classifier to give equal true positive rates across the subgroups. In this paper, we report the
difference for equal opportunity (Ago) (Madras et al., 2018), which is defined as:

App=[E(@y|S=0,y=1)-E(g|S=1y=1). (1)

Demographic Parity (Mehrabi et al., 2021): Demographic Parity requires the predictions to be
independent with the sensitive attribute S, where § L S. It can be formally written as:

E@S=0)=E@[S=1). (22)
The difference in Demographic Parity (Madras et al., 2018) is defined as :
App = [E(g |5 =0)—E(g [ S =1)| (23)
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Note that the difference between equal opportunity and demographic parity measures fairness from
different dimensions. Difference of equal opportunity needs similar performance across sensitive
groups; while demographic parity focuses more on fair demographics. The smaller Ago and App
are, the more fair the model is.

G PROOF OF THEOREMS

G.1 PROOF OF THEOREM 4.1

Theorem 4.1. Minimizing representation discrepancy between two sensitive groups Agfé’(F(K )) =
|E(FU) | S =0) —E(FE) | S =1)| is equivalent to minimizing App of the model prediction for
a binary classification problem, and F\S) is the final output of a K layer model before the softmax
function. When K is set as 2, we have:

L .
Aor < 5 W] (A52E) +cujal), (24)

where C; = (2 + Nio + Nil)2 + 6+ N%) + N% and A is the maximal deviation of X from y i.e.,
Ay, = max; |ty — X |- L < 1is the Lipschitz constant for the Softmax function.

Proof. To simplify the notation, we use g(x) to replace the Softmax function Softmax(x) in the
following part. c is the number of the classes and we consider ¢ as 2 following current papers
on group fairness. For the binary classification problem, the demographic parity distance App
is equivalent to the absolute expected difference in classifier outcomes between the two groups

App = | = Sies, Gid — 1 Xjes, Ji1| Madras et al., 2018), where §; = [3,0,9;,1]7 and 3,1

denotes the predicted probability of being positive for node v;. D is the dimension of F (), Before
discussing the derivation of our theorem, we will introduce some properties of the Softmax function
for the binary classification function. Considering the Softmax function g(x) on two vectors with
two dimensions, x € R? and y € R2, the output of the Softmax function on these two vectors can be
written as x € [1 — aj,a1] and y € [1 — by, by]. Softmax(*) is Lipschitz continuous with Lipschitz
constant L, i.e., [|g(x) — g(y)|| < L[|x — y||. We can have the following equation:

l9(x) =gl = lar = ba[ + 1 = a1 = (1 = b1)| = 2|ar — bi
=2[g(x)1 —gynl < Lx -yl

(25)

where g(x); represents the value of the dimension 1 for the output of g(x);. Based on these properties,
we can get the equations for App and ARP:

)

1 1
App = ‘ﬁ Z Q(FZ(-K)W)l N Z g(F§K)W)1
0ieso Ljes

1 1
Rep _ Z (K) Z &) _ || @
App = HNO Fo - N, F; H _H“K ~HK H

1€8So JEST

(26)

For a node v; € Sy, we can write FEK) = ugg) + o X, where ,ugg) is the mean of node representation

from group 0, and o€ represents the difference between the mean representation and the representa-

tion of node v;. Similarly, for a node v; € &1, FEK) = :LL(I? + JZ-K , Where ug) is the mean of node

representation from group 1. From Eq.(25) and using node v; from the group 0 as an example, we
can get:

2|g(FOW), — g(ud W) | < LlloKW]| @7)

This gives us

L L
9(ui W = oKW < g((u’ +0i.) Wi = g(F{ W) < g(uid W) + S llof W
(28)
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Based on Equations (25), (28), we have the following inequality holds:

Ny Ny

0 1 1 L 1 L
90 W)t = 9 Wi = 53 S Iof W = =3~ Sl W
i=1 j=1
1 K 1 K
< 3o 2 9EIW) - 3 g(FTIW), < (29)
1€So JESL
© ) Kyl o L AL,
g(pid W) — <qu1+—Z—n Wi+ 5> 5 loi Wl
j=1
_ (0) 1) 1 No Ly -K 1 N1 LK _
Define a = g(u;, W) — g(uK Wi — 5 200 H o7 Wl = 7 22521 5lloj W]l and b =
(i W) = g(uid W) + 3= S8 LoEW | + & 21 LKW, Eq.29) leads to:
1 K 1 K
App = |5 > 9@ W)y — = 37 g(FIW)s| < max(Jal, [b]). (30)
1€So 1 JEST
If we consider the case, |a| > |b|:
0 1 L
App < [g(uW)1 = g W) — — Z = Z Slofw|
No Ny
0 1 1 L 1 L
< |g(ui Wi = g(uig Wi | + 5= 3 S 1ol Wi+ = >~ Sllof W
0%=1 L3 (31)
N() Nl
0 1 1 L 1 L
< W) = gl W |+ 5 32 S 1o MW+ 5= 3 Sl W
i=1 j=1
L L
< |g(ui Wi = g(uig Wi | + S IW [|A%]| + 3

where AX = max; |a | and 0% represents the m-th dimension of 0’ - Similarly, we can get the
same inequality for the case |al < |b| Based on Eq.(25), we can get:

App < \g (W1 — gl W) \ FZIWIAS ) + Ziwilar])

| /\

: =W oW+ Zgwias |+ 2w fa] )

/\

L L
< AW 2 — | + SIWI AK] + S gwi|ax]

L
= 5 W (57 +2(|a%]).

Then, we can build the relation between ||AX| and ||[AK~1||. We first introduce some inequali—

ties. For each node v;, we have )5 — max; [0S, | < L(f;) < pK + max; |0, |, where pl =
Ly F; (K) and max; |0X | = |AK]. To 51mp11fy notation, we write it as F( ) € [l + A

For the node representation FK based on Eq.(4) and the previous inequalities, we have the following
inequality:

(K) _ 1 K-1) K—1) (K= m(K-1
Fzm qu+T Z q(m N2 Z ( ),Fz )Fq(,m )+7

q
| l| qu./\fqz (JESO NONl

LIS

Z k( F(K 1) F(K 1))) FE=D

N()Nl

e [uﬁ+ﬂ%i(1+ 2 Ak + s, }
(33)
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where N; represents the neighbors set of the node v;. Then, we can get the inequality for U{fm

4
K K—1 0
4 2+ —+—=)|A,, 2|A
ot = FL) Z 2 e [ g+ A 2185
(34
4
Ap = max|of,,| < (2 +ﬁ+—)\AK 2140
We finish building the relation between ||AX|| and ||AK—L]:
4
AR < — 4+ —)|AET + 2 A°
| ||_(+N+N)H I+ 2| A7 (35)
In this paper, we consider the two layer GNN, where K = 2. We can get:
4 4 8 8
A < (@4 3 + 72+ 6+ o ) 1A%, 36
182) < (@4 5+ 572+ 6+ 5+ 57 )14 (36)
Finally, from Eq.(32) and the previous equation, we have:
L Rep
Aoe < 5 W] (A5 +CullA]) 37)

where C1 = (2 + Nio + Nil)2 +6+ N% + N% and we use || A|| to represent HAKH for K = 0. This
completes our proof. O

G.2 PROOF OF THEOREM 4.2
Theorem 4.2. For an arbitrary graph, after K-layer fairness-aware message passing with Eq.(4) on

the original feature X to obtain F), when K = 2, the consequent representation discrepancy on
F5) between two sensitive groups is up bounded as:

. 1
AR (FT)) < (3 (N0N2 + N2N )Y D KESTV R CGo+Coy (38)
i€So jES1

where Co = ||u(® — M| 4 8(1 + N%) + NLI)QHAH + 2||A||. Also, the constant value Cs is
O3 = (3~ 55 — @ =)+ @+ & + F)llAl.

Proof. ANP(FE)) = H No Dicso F) - N Ljes, FS-K) H The feature representation of con-
ducting one falr—aggregation for v € Sy is based on the Eq.(4):
(K) _ 1 FE-1D _ (K-1) (K= p(K-1) 1 (K-1) (K= p(K-1)
F, (Fy F, F. k(F F. F
D IR D R S KRR
vy ENy 0 wes, u€S)
Z K(EED FE-D) Z (PG PO =D
0 uESo N0N1 u€Sy
=X, ( FSLK_U FLK—l)) k( F(K 1) F(K 1) F(K 1)
+ |j\/| Z + Z v No N1 Z )
vy ENGNSo ueN;NSy u€Sy
% Z R(FED pE-DypE-1 | (% Z (FED pE-Dy _ e N Z (P FE-D))pE-1)
0 u€Sp 0 u€Sp 04V1 u€eSy

(39)
For the node u € Sy, a vector F(K) satisfies u(o) —AK g FgK) < u(lg) + AK where FgK) <
1Y + A means that Vm € {1,2, ..., D}, Fym < M(O) + AK. We abbreviate this as F(X) €

ugg) + AK] Similarly, for the node u € S;, FY) € {,ug) + AK] And we denote 11\ and 11’

as 119 and ) with K = 2. Considering the unilateral case v; € Sy and the above inequalities, we
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have:
N:NS N:NS 1 _ _
P9 e [u 4 (WDl PRSI ) L S kU R R
2 7 0
WD+ S R B
0 u€SoH

u€Sy

1 _
E(FUE-D F<K 1)
NONl Z ( u ) 7 )
u€ESy
_ kF(Kl)F(Kl) (0) + 7AK1 A}
v ;j ) (1+ A +a)
N;NS 1 _
[+ (st + PG (=) ) + s 3 WP EE TG, )
v u€eSy
1 _ 2 _
N7 2 KU EITIRIY (14 A A
u€So
(40)

1 Z k(F(K 1) F(K 1))F(K 1)+

|Sopp(vi)|/INVi| where Sqpps,) is the opposite sensitive group N; N Sy that v; belongs. For

Let ﬂz =
nodes in Sy, from Eq.(40), we have

N ZF [u“)) +( K1t ZBZ v 1))
zGS (41)
1 0
R 2 D ME(CY )m;% P ) & (14 ) AK 4 )]
Liesoues: 0
For nodes in Sy:
Z F(K) € [pM+ H(l) +7 Z Bj (ﬂ(}?) 1 ﬂg) 1)
J€S1 Ljes
(42)
2
K—1 1 _
oE 3o O MESEE ) -l ) £ (14 AR 4 A
L jes ueso !
The fairness objective can be written as
(K) (K)
EDILIEET DI
zGSU JES
(K—-1) @(K-1) (0) (1)
N Bt e XA~ (G ) D 3 R RN G — il

IESO jE 1 1€Sp JEST

)AK_1+2A)}

(43)

© _ ,m 94 2
+ (7 —p) ((+NO+N1
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To obtain the upper bound for AR (F(5)) = H No Dicss F N i
following inequality:
1 1
Rep m(K)y _ || 2 (K) - (K)
ST 2 e
1
K—-1 K—1
SN DAt 2 )~ (e ) o 2 RS EE ) e, - )|
N N N N
2680 ]GS i€Sp JES
2
(o>_<1>’ 24— + ) [|AK | +2)|A
+Hu u +<< +N+N ) AR +2 Al
Z/Bz Zﬂj NN2+N2N sz HMKl MK 1)H
2680 ]651 i€So jES1
2
©) _ <1>H (2+ = + )| AKX+ 2]
+Hu | +( +N+N ) |AK | +2 Al
1 (K-1) p(K-D)) (1)
=(- (NNQ N2N ) D kETTULE, H T HE- 1)H
ZGSO]ESI
2
© _ (1)” ((2 =) |la¥ +2)Aa
#1944 ) AK T+ 2lAl)
(44)
The upper bound of the fairness metric based on the Eq.(44) can be written as:
1
R K (K-1) (K- 1) (0) (1)
ABPET) < (= (i + ) o 30 RV ) i |
1€8S0 JEST (45)
2
0 1 K—-1
1@ = 0 (¢ 2+F+N AR + 2] A).
In this paper, we consider the case with two-layer GNNs with i = 2, where u( ) (1) = p(0 —

K1) p(K—1
pM, Ag o = A, FE=2) = X, We denote 3— (]\”\,24—]\,2]\,1)21630 djes k (F( ),F; )

as U, where U < 3 — 1/Ny — 1/N;. Based on the Eq.(35) and the previous equation, we can get:

0 1 1
UH“() “5’()1H§U 3= (§n2 N? N2N )2 D kXaXy) H(“(O)*“(l))H
0 1€S0 jEST
2
<0>—<1>H 2+ =+ ) |A]+2]Aa
| = u D]+ +N SIINERIN
1
< - 4 0 _ (1)H 4+ =4 A
<v (e x D6 -+ @+ Z+ Zyjal
2 Kot 2 2 4
<
e+ +N AR < (24 o+ ) (@4 5+ 5 >||A+2||A||)
=8(1+ N +7N A
(46)
We can finally get the upper bound of AE;P (FU):
1
Rep (K) N (K 1) (K 1)

1650 JES

where Cy = || — pM|| + 8(1 + 5 + 7:)?[A[l + 2| Al Also, the constant value Cs is
AR (W M TN SYIN) :
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G.3 EXTENSION OF THEOREM 4.2 TO K > 2

In this section, we discuss about the extension of the theorem 4.2 to K > 2. Here we use an example
K = 3 and we can use similar ideas to get the theoretical results for other K > 2.

From Eq.(45), we can obtain:

e 1 K-1) (K-1 0 1
AEPP(F(K)) <(3-— (N N2 + N2N Z Z k F( ) F( ) H ( ) #g() )H
1 1€S0 JEST (48)

+Hu(°)—u(”H+ 2+Ni+ﬁ [ATH] + 2] A).

We consider the case with two-layer GNNs with K = 3, where ,ugg)f?) — /Lgl& = p0 — , @),

- K—1) w(K—1
Ag_3=A,FE-3) =X Wedenote 3 — (ﬁz\/f + ﬁ) Zieso Zjesl k(FE )’F§ )) as
U, where U < 3 — 1/Ny — 1/N;. Following the proof for Eq.(47), we can obtain:

1 1 - -
AR E) < 6= (e + wawy) 2 2 HES DETIC G o)
1 0 1€80 jESL

0 1 - -
where C; = ]W 2 = | 8+ 5+ R IAR R 4 2 AF 2 and €y = (3 A -
Nil) H N(Ig) 9 NK 5 H + 4+ No )HAK’2||. Following the proof in Eq.(46), we have:

0 1 2 2
HMEK)—Q M(K)QH < (3_F_7 H (u© — p® H+ T,-FF)HAN
0 0 1 (50)
AK=2 <4 — A
| \|_(+N+N)|| [

Therefore, we can obtain the following upper bound for K = 3:

1 1
Rep /(K B (K-1) (K-1)
Apd () < B~ (5 + 7wy ;gs: (F" L F )G+ Cn (51
1 0 1
whereC4—(3fmf— || (L — )| + 8+ 130 S )||A||+32(1+NLO+L)3||A|| and
s = (8= — 07 [ = )] + @8- - )+ o+ B IAI+ 0+ 5+ e+
w T a) AlL

From the Eq.(51) with K = 3, we can observe that the upper bound of the fairness metric AReP(F(K ))
is only relevant to the third term of MMD loss, where it has the same theoretical results as K = 2.
We can use the idea above to get the theoretical results of other K with K > 2 and their upper bound
have similar format. Therefore, we can also have the same theoretical results as X' = 2, which means
that our theorem 4.2 can be used for all K > 2.

H EXPERIMENTAL DETAILS

H.1 DATASETS DETAILS AND STATISTICS
H.1.1 HOMOPHILY RATIO BASED ON LABELS

We utilize the following edge homophily ratio (Zhu et al., 2020) to measure the one-hop neighbor
homophily of the graph. Specifically, the edge homophily ratio #(G) is the proportion of edges that
connect two nodes of the same class:

{(u,v) : (u,0) € EAyu = yo}|

H(G) = €] (52)
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Table 4: Statistics of used homophily and heterophily graph datasets in this paper.

Dataset #Nodes # Edges #Features 7(G) H;(G) Sens Label

German 1,000 22,242 27 0.59 0.81 Gender Good/bad Credi
Credit 3,327 4,552 13 0.74 0.97 Age Default/no default Payment
Bail 19,717 44,324 18 0.81 0.52 Race Bail/no bail

H.1.2 SENSITIVE ATTRIBUTE HOMOPHILY

We utilize the following sensitive attribute homophily ratio (Jiang et al., 2023) to measure the one-hop
neighbor homophily of the graph based on sensitive attributes. Given a graph G = (V, £, X) and
sensitive attributes s, the sensitive homophily ratio H  for G is defined as:

[{(u,v) : (u,v) € E N sy = Sy}
€] '

Hy = (53)

It measures the ratio of edges connecting nodes from the same sensitive attributes. Intuitively, GNNs
may give biased predictions on graphs with more intra sensitive group edges (higher H ) (Dai &
Wang, 2021; Dong et al., 2022; Jiang et al., 2023) because more intra group edges may lead to
similar representations of nodes from the same sensitive groups, resulting in biased predictions, i.e.,
predictions highly correlated with sensitive attributes.

H.2 DATASETS

The statistics of datasets, including their homophily ratio based on labels and sensitive homophily
ratio, are given in Table 4. We can observe all graphs exhibit higher sensitive homophily ratio so
original message passing on the graph structure can exacerbate the fairness issues on graphs.

German Credit (German) (Agarwal et al., 2021): In this graph, nodes represent clients in a German
bank and attributes of nodes are gender, loan amount, and other account related details. Edges
between two nodes (clients) mean their credit accounts are similar. The label is weather the credit
risk of the clients as high or low. The attribute “gender” is treated as a sensitive feature.

Recidivism (Bail) (Agarwal et al., 2021): In this graph, defendants released on bail during 1990-2009
are represented as nodes. If two defendants share similar past criminal records and demographics,
an edge is added between these two nodes. The task is to predict whether a defendant would be
more likely to commit a violent or nonviolent crime once released on bail. The attribute “race” is the
sensitive feature.

Credit Defaulter (Credit) (Agarwal et al., 2021): Nodes in this dataset represent credit card users
and edges indicate if two users share a similar pattern in purchases/payments. The class labels of
nodes represent whether a user will default on credit card payment with “age” being the sensitive
feature.

The statistics of datasets are given in Table 4. We follow the split introduced in the previous papers
for graph group fairness (Agarwal et al., 2021; Dong et al., 2022).

H.3 BASELINES
GOCN (Kipf & Welling, 2016): GCN is one of the most popular spectral GNN models based on graph
Laplacian, which has shown great performance for node classification.

GIN (Xu et al., 2018): GIN proposed a powerful GNN by approximating injective set functions with
multi-layer perceptrons (MLPs), which can be as powerful as the 1-WL test.

GAT (Velickovi¢ et al., 2017): Instead of treating each neighbor nodes equally, GAT utilizes an
attention mechanism to assign different weights to nodes in the neighborhood during the aggregation
step.
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Table 5: Model performance with GIN and GAT as backbones. The best and second best performance
are marked with boldface and underline.

Dataset |Metric . . GIN . . GAT

Vanilla FairVGNN GMMD GMMD-S| Vanilla FairVGNN GMMD GMMD-S
AUC (1)]72.71+1.44 71.65:1.90 71.42:080 71.30+1.24 |70.95:234 68.59+380 70.322020 70.10+2.08
F1 (1) [82.46089 82.14x140 82.11:035 82.48:0.18 |81.18+0.69 82.07:0.55 82.57+0.13 82.43+032
German |ACC (1) |73.44x1.09 70.16:032 70.27:038 70.53:0.75 |68.32+2.10 69.762048 70.670.19 70.27+0.68
App () [35.172727 0.432053  0.182026 0.09:0.13 | 4.68+427 1.83:366 0.39:026 0.60:0.51
Ago ({) [25.17+580  0.34+041  0.742105 0.262037 | 4.35+328 1.642328 1.02:036 0.51:0.36
AUC (1)]74.36:021 71.36+0.72 70.63z0.67 70.35+053 [72.94+1.84 71.68+3.57 70.52+0.15 69.26+0.05
F1 (1) [82.28:064 87.44:023 87.60:0.04 86.23:0.75 |85.43+063 85.04+2.00 85.83:2.52 85.43+054
Credit |ACC (1)|74.02+0.73 78.18+020 78.23+0.45 77.62+0.82 |77.31:0.54 76.41+1.45 76.82+2.04 76.75:0.43
App () [14.48+124 2.85:210 0.122012  2.69+1.13 |19.4224520  7.13:658  1.38:1.32  1.67:042
Ago ({) [12.352268 1.72+1.80 0.16z0.16 1.99+1.00 |15.79+500 5.90:582  1.32:1.27 3.08+1.10
AUC (1)[86.14:025 83.22+1.60 86.53+1.54 86.50+1.61 |88.10+352 87.46:069 90.58+0.74 89.77+0.74
F1 (1) [76.49:057 76.36:x220 76.62+1.88 76.64+1.71 |76.80+554 76.12+092 78.45:321 77.34+047
Bail ACC (1)|81.70z067 83.86+1.57 84.08:1.35 84.04+1.26 |83.71+4.55 81.56+094 83.39+450 83.44+2.13
App () | 8.55+161  5.67+076 3.57+111  3.61+142 | 5.66+1.78 5.41:325 1.24x028 3.27+1.79
Ago () | 6992151 5.77+126  4.692069 4.71x066 | 4.34+135 2.25:161 1.182034 2.52+222

NIFTY (Agarwal et al., 2021): NIFTY has been introduced to enhance counterfactual fairness and
stability of node representations. This involves a novel triplet-based objective function and layer-wise
weight normalization using the Lipschitz constant.

EDITS (Dong et al., 2022): EDITS employs the Wasserstein distance approximator to alternately
debias node features and network topology

FairGNN (Dai & Wang, 2021): FairGNN uses a sensitive feature estimator to increase the quantity
of sensitive attributes, which is highly effective in promoting fairness within their algorithm.

FairVGNN (Wang et al., 2022): FairVGNN automatically masks feature channels that are correlated
with sensitive attributes and adaptively adjusts the encoder weights to absorb less sensitive information
during feature propagation, leading to a more fair and unbiased machine learning algorithm.

FMP (Jiang et al., 2022): FMP uses a unified optimization framework to develop an effective message
passing to learn fair node representations while preserving prediction performance.

MMD (Gretton et al., 2006): MMD is about measuring the discrepancy between two distribution
and it can be used as fairness regularization to train fair predictors (Louizos et al., 2015). For this
baseline, we immediately add this regularization at the prediction level of GNN models.

H.4 SETUP AND HYPER-PARAMETER SETTINGS

We use official implementation publicly released by the authors on Github of the baselines or
implementation from Pytorch Geometric. For fair comparison, we used grid search to find the best
hyperparameters of the baselines. Note that we use two-layer GNN models for all methods. We
run experiments on a machine with a NVIDIA Tesla V100 GPU with 32GB of GPU memory. In
all experiments, we use the Adam optimizer (Kingma & Ba, 2014). A small grid search is used to
select the best hyperparameter for all methods. In particular, for our GMMD. we search As from
{0,0.1,0.5, 1, 2}, Ay from {0, 0.1, 0.5, 1, 5, 10}, the hidden dimension of M layers MLP is fixed
as 16, o from {0.1, 0.3, 0.7, 1} and M from {1, 2, 4, 6}. We tune the learning rate over {0.003,
0.001, 0.0001} and weight decay over {0, 0.4, 0.0001, 0.00001}. We select the best configuration of
hyper-parameters based on accuracy, f1 score, AUC, App and Agg only based on the validation set.
The sampled number for German, Bail and Credit are 100, 200 and 6000.

I ADDITIONAL EXPERIMENTS

I.1 ADDITIONAL RESULTS OF DIFFERENT BACKBONES

In this section, we show the performance of models with different backbones and we select the
state-of-the-art method FairVGNN as baselines to verify the effectiveness of our proposed model.
These results also echo the conclusion in the main text: our model can achieve great performance with
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regard to both utility metric and fairness metric compared with state-of-the-art method FairVGNN. It
shows the flexibility of our model by adopting different message passing approaches.

1.2 ADDITIONAL HYPER-PARAMETER ANALYSIS

In this section, we investigate the hyperparameters of o and the number of MLP layers M.
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Figure 4: Hyperparameter Analysis of a on German and Credit.

Hyperparameter Analysis of a. We provide the hyperparameter analysis of « for the kernel
similarity calculation. « is varied as {0.1, 0.3, 0.7, 1}. Figure 4 shows the results on Bail and Credit.
We can first observe that « is only used for the fairness regularization term so it doesn’t have too
much influence on the accuracy performance. Moreover, larger values of « (i.e. 0.7, 1) can promote
the performance on the fairness metric. One possible reason is that larger o can also increase the
weight for the fairness regularization in Eq.(7) and Eq.(4) to learn a more fair model.

Hyperparameter Analysis of /. We run a sweep over the number of layers for MLP M to study
how it affects the performance. We vary M as {1, 2, 4, 6}. Figure 5 shows the corresponding results
on Bail and Credit datasets. Larger number of M represents deeper MLP layers and can first increase
the performance on Accuracy and then decrease it. This is because deeper MLP can increase the
expressive power of the initial representation for our message passing. However, too many layers
will lead to a large number of parameters and can easily overfit the training data, which will achieve
worse performance. Also, a small number of layers (i.e, M = 2 or M = 4) is enough to achieve
good performance on the fairness metric.
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Figure 5: Hyperparameter Analysis of M on German and Credit.

Effect of Layers K. We then explore the effect of layers K on the utility (AUC, F1, Acc) and
fairness (App and Agp). Figure 6 shows the corresponding results. We can find that (i) the utility
performance first increases and then decreases with the increase of K. This is because a larger K
leads to over-smoothing issues, which will degenerate the model’s performance; and (ii) A pp and
A go consistently drop as K increases. This is because more GMMD layers can effectively minimize
the MMD loss and lead to a fairer model. To learn a fair and accurate model, the number of layers K
can be selected from 2 to 4 based on our experimental results.
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Figure 6: Different K layers analysis on Bail and Credit datasets.
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1.3 ADDTIONAL RESULTS ON CASE STUDY
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Figure 7: Additional Case Study on all three datasets.

In Figure 7, we provide the additional case studies on all three datasets. We can find that, in most
cases, our model can successfully assign higher weights to inter sensitive group edges which connect
two nodes from the same label. This observation interprets the reason why GMMD can also achieve
good utility performance when aggregating nodes from different sensitive groups to mitigate fairness
issues.

Table 6: Comparison of the running time where "s" indicates seconds.

Dataset NIFTY FairGNN EDITS FairVGNN FMP GMMD GMMD-S

German 26.1s 20.8s 25.7s 104.3s 15.1s 16.8s 15.2s
Bail 27.5s 20.1s 33.3s 99.2s 19.2s 21.3s 19.8s
Credit 38.1s 26.3s 260.5s 92.4s 22.7s 25.5s 23.6s

1.4 RUNNING TIME COMPARISON

We also conduct experiments to compare our training time with baselines. For comparison, we
consider five representative and state-of-the-art baselines that achieve great performance in mitigating
fairness issues for node classification, including NIFTY, FairGNN and EDITS, FMP, GMMD and
GMMD-S. For all methods, we use GCN as the backbone for running time calculation. We conduct
all running time experiments on the same machine with a NVIDIA Tesla V100 GPU (32GB of GPU
memory). Furthermore, we count the running time of the models with multiple epochs which achieve
the best results. Table 6 shows the results of running time for all models. Note that we include the
total training time for the two steps of the EDITS model in our table, reflecting the combined time
required for both steps. Specifically, the first step of EDITS is to learn a new adjacency matrix that
removes sensitive information related to the graph structure. The second step is to train a GNN model
with this new adjacency matrix. The results show the efficiency of GMMD and GMMD-S, and we
can find the superior performance of GMMD and GMMD-S does not benefit from a larger model
complexity.

J  ADDITIONAL DISCUSSION ON POTENTIAL LIMITATIONS AND FUTURE
DIRECTIONS

In this paper, we proposed a novel message passing method called GMMD, along with an efficient
and simplified version called GMMD-S to mitigate biased prediction results of GNNs. The theoretical
analysis and our experiment results validate the effectiveness of our model.

26



Under review as a conference paper at ICLR 2024

Despite the theoretical analysis and great performance of our model, one limitation of current work
and some interesting directions we want to explore are: our message passing method is derived from
smoothness and fairness regularization, Maximum Mean Discrepancy (MMD), which can provide
a better intuitive and theoretical understanding. However, there are various fairness regularization
methods and it’s also promising to design a new regularization term for learning fair representation
of graph structure. Moreover, it’s an interesting direction to conduct a theoretical analysis of the
utility performance of the proposed fairness-aware message passing, which can help us have a better
understanding of controlling the trade-off between utility and fairness.
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