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ABSTRACT

Machine learning has become more prevalent in recent years and is used in various
applications, including supporting decision-making processes. It can act as a tool to
predict outcomes based on historical data. In practice, this can range from predict-
ing academic performances to calculating credit risk scores for potential borrowers.
However, applications involving personal data can have harmful consequences if the
machine learning models used are biased towards certain groups of people. To prevent
discriminating subpopulations, fairness is a considerable concern.

Just recently, the European Parliament adopted the Artificial Intelligence Act (Al
Act) on March 13, 2024, which aims to regulate the use of Al in the European Union.
One of the concerns of the Al Act is the fairness of Al systems. Discrimination that is
prohibited by the European Union or national law also applies to Al systems. Since it
is expected that most of the rules will come into force on August 2, 2026, and the rules
for high-risk Al systems apply earlier, research focused on making machine learning
models fairer and responsible has become indispensable.

In this dissertation, we explore literature gaps on fairness in machine learning and
propose novel methods to fill gaps that are relevant to the AI Act. The thesis begins
by presenting works that emerged from a research project, called Responsible Academic
Performance Prediction (RAPP), which aimed to develop a responsible Al platform for
predicting academic performances. These works highlight the importance of preventing
discrimination in machine learning models. Recognizing that unfair predictions often
stem from biased data input, we focus on this root cause and propose methods to
mitigate discrimination in the data itself.

While similar methods already exist in the literature, our methods differ in that
they can handle any type of discrimination, such as intersectional discrimination or
discrimination towards non-binary groups. This is very pivotal, as most prior methods
can only deal with binary groups and mitigate discrimination between a privileged
and an unprivileged group. But in reality, populations can be categorized into more
than two groups, and discrimination can occur among any of these groups. A common
approach to make former methods work with more than two groups is to merge multiple
groups together. However, this leads to further marginalizing already underrepresented
groups and ignoring the discrimination they face. Our methods overcome this limitation
and prevent such groups from being ignored. This is done by introducing a new fairness-
agnostic framework, FairDo, that can be used with any fairness metric. The framework
itself is quite flexible, allowing users to define their own fairness metrics and objectives
to optimize the data. An option to handle privacy concerns is also provided by the
framework. For this, synthetic data can be used to optimize the data for fairness. With

vii



FairDo, certain statistical properties of the data regarding fairness can be fulfilled and
a step towards satisfying the AI Act is taken. This thesis further contributes with
different aspects of the introduced framework and provides a comprehensive evaluation
of the methods in the respective papers.

To strive for good scientific practice, we have made our research reproducible and
accessible by publishing all of our methods and experiments on GitHub. Specifically,
our fairness framework, FairDo, is additionally available on PyPI and comes with a
documentation page!.

'https://fairdo.readthedocs.io/en/latest/


https://fairdo.readthedocs.io/en/latest/

ZUSAMMENFASSUNG

Maschinelles Lernen hat sich in den letzten Jahren immer mehr in diversen Anwendun-
gen durchgesetzt, unter anderem auch zur Unterstiitzung von Entscheidungsprozessen.
Dies geschieht dadurch, indem maschinelle Lernmodelle mit historischen Daten trainiert
werden, um Vorhersagen zu treffen. In der Praxis kann dies von der Vorhersage
akademischer Leistungen bis hin zur Einschétzung von Kreditrisiko fiir potenzielle
Kreditnehmer reichen. Jedoch kénnen solche Anwendungen, die personenbezogene
Daten beinhalten, schiadliche Folgen haben, wenn die verwendeten maschinellen Lern-
modelle bestimmte Personengruppen benachteiligen. Um solch eine Diskriminierung
zu verhindern, ist es wichtig, sich mit dem Thema Fairness im maschinellen Lernen
auseinanderzusetzen.

Erst kiirzlich hat das Européische Parlament am 13. Marz 2024 das Artificial
Intelligence Act (Al Act) verabschiedet, welches den Einsatz von kiinstlicher Intelligenz
(KI) in der Européischen Union regeln soll. Eines der Anliegen dieser Verordnung ist
die Fairness von KI-Systemen. Im Grunde gilt, dass jede Art von Diskriminierung, die
durch die Europaische Union oder nationales Recht verboten ist, auch fiir KI-Systeme
gilt. Da die meisten Vorschriften voraussichtlich am 2. August 2026 in Kraft treten
werden und die Vorschriften fiir hochriskante KI-Systeme bereits frither gelten, ist die
Forschung iiber Fairness im maschinellen Lernen wichtiger denn je geworden.

In dieser Dissertation untersuchen wir relevante Forschungsliicken zu diesem Thema
und présentieren Methoden, die diese Liicken fiillen und fiir AI Act relevant sind.
Zu Beginn dieser Arbeit werden Fachartikel vorgestellt, die aus einem Forschungspro-
jekt namens Responsible Academic Performance Prediction (RAPP) hervorgegangen
sind. Das Projekt zielte darauf ab, einen sozialvertriglichen Ansatz zu entwickeln, um
akademische Leistungen mithilfe von maschinellen Lernmodellen vorherzusagen. Hier-
fiir sollte eine Plattform fiir potenzielle Anwender entwickelt werden. Aus den eigenen
Vorarbeiten wird ersichtlich, wie wichtig es ist, Diskriminierung in derartigen Anwen-
dungen zu verhindern. Frithe Vorarbeiten aus der Literatur haben gezeigt, dass unfaire
Vorhersagen oft auf voreingenommene Daten zuriickzufiihren sind. Um die Ursache zu
bekdmpfen, wurden im Rahmen dieser Arbeit verschiedene Ansétze entwickelt, die es
ermoglichen Diskriminierung in Datensétzen zu mildern bzw. zu entfernen.

Wiéhrend in der Fachliteratur bereits derartige Methoden existieren, unterscheiden
sich unsere Methoden dadurch, dass sie mit jeglicher Art von Diskriminierung umge-
hen kénnen, z. B. mit intersektionaler Diskriminierung oder Diskriminierung gegeniiber
nicht-bindren Gruppen. Dieses Unterscheidungsmerkmal ist von wichtiger Bedeutung
und hat relevante Auswirkungen auf die Praxis. Die meisten bisherigen Methoden
konnen nur mit bindren Gruppen umgehen und verringern die Diskriminierung zwis-
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chen einer privilegierten und einer unterprivilegierten Gruppe. In der Realitéit kon-
nen Populationen jedoch in mehr als zwei soziale Gruppen eingeteilt werden, und
Diskriminierung kann zwischen jeder dieser Gruppen auftreten. Ein géngiger Ansatz,
um existierende Methoden auf mehr als zwei Gruppen anzuwenden, besteht darin,
mehrere Gruppen miteinander zu verschmelzen. Dies fiihrt jedoch dazu, dass bere-
its unterrepréasentierte Gruppen weiter marginalisiert und die Diskriminierung, der sie
ausgesetzt sind, ignoriert werden. Beispielsweise geschieht dies, wenn eine stark un-
terreprasentierte Gruppe mit einer anderen Gruppe zusammengefiihrt wird. In diesem
Fall fallt die Diskriminierung der stark unterreprasentierten Gruppe nicht mehr auf. In
den vorzustellenden Verfahren in dieser Arbeit tauchen solche Problematiken nicht auf.
Hauptséchlich wird dies durch die Einfiihrung eines neuen fairness-agnostischen Frame-
works, FairDo, erreicht. Das Framework kann mit jeglicher Fairness-Metrik verwendet
werden und ermdglicht es Daten entsprechend zu optimieren. Auch benutzerdefinierte
Fairness-Metriken werden unterstiitzt. Eine Option zum Schutz der Privatsphére ist
ebenfalls im Framework enthalten. Hierfiir werden synthetische Daten verwendet. Mit
diesem Framework konnen Datensétze so optimiert werden, dass bestimmte statis-
tische Eigenschaften erfiillt werden. Somit kommt man der technischen Umsetzung
des Al Acts ein Stiick ndher. Zusétzlich werden in dieser Arbeit weitere Aspekte des
vorgestellten Frameworks untersucht und die Methoden in den jeweiligen Fachartikeln
umfassend evaluiert.

Da gute wissenschaftliche Praxis wichtig ist, damit zukiinftige Forschung auf die
vorzustellenden Arbeiten in dieser Dissertation aufbauen kann, wurden alle entsprechen-
den Methoden und Experimente fiir die Reproduzierbarkeit und Zugénglichkeit auf
GitHub offentlich gemacht. Insbesondere ldsst sich das Framework FairDo iiber PyPI
als Python-Paket installieren. Eine Dokumentationsseite? ist ebenfalls verfiigbar.

’https://fairdo.readthedocs.io/en/latest/
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INTRODUCTION

1.1 Motivation

Machine learning (ML) is a subfield of artificial intelligence (Al) that deals with meth-
ods to enable computers to learn patterns from structured and unstructured data [43].
Differing from traditional logic-based/symbolic approaches, ML algorithms are often
based on statistical models, which allow them to be more flexible and versatile in solving
complex problems. ML algorithms enable data-driven predictions, which are applicable
across diverse fields such as educational data mining [8], medical diagnosis [17], and
argument mining [48].

However, predictions can be harmful for many reasons. For this, some companies
launched responsible Al principles to ensure that Al systems are fair, transparent,
safe, accountable, and respect privacy [11, 42]. Regarding these aspects, the European
Commission proposed the Artificial Intelligence Act (Al Act) to regulate the use of
Al systems in the European Union (EU) [24], which the Furopean Parliament recently
adopted on March 13, 2024. Motivated by the AI principles and the AI Act, this
dissertation mainly focuses on the fairness aspect of responsible AI. An excerpt from
Recital 67 of the AI Act can be taken as motivation for this work [24]:

“[...] The data sets should also have the appropriate statistical properties,
including as regards the persons or groups of persons in relation to whom
the high-risk Al system is intended to be used, with specific attention to the
mitigation of possible biases in the data sets, that are likely to affect the
health and safety of persons, have a negative impact on fundamental rights
or lead to discrimination prohibited under Union law, especially where
data outputs influence inputs for future operations (feedback loops). [...]”

Early works on fairness in ML have shown that ML models can discriminate against
certain types of people due to the inherent biases in the data [33, 14, 36]. A quite
prominent example is the COMPAS system, which is used by U.S. courts to predict
the likelihoods of criminals reoffending [38, 36]. Such recidivism prediction systems
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help judges make informed decisions about sentencing and parole [38]. In 2016, a
group of investigative journalists [38] found that the COMPAS system discriminates
against African Americans and overestimates their recidivism likelihoods in comparison
to White Americans. These results raise questions about the fairness of the system and
the potential harm it can cause to already disadvantaged groups. These issues can be
found in other domains as well. Datasets from the U.S. Census Bureau, for example,
have shown to exhibit biases against females and people of color regarding income
levels [37, 33|. Another example is the bank telemarketing dataset from a Portuguese
banking institution [44]. Machine learning models trained on this dataset have shown
biases towards age and marital status in predicting whether a customer will subscribe
to a term deposit [39].

Motivated by similar findings, researchers came up with methods to counteract
biases in related systems [33, 30, 19]. In response, IBM® developed the AIF360
toolkit [15] and Microsoft® created the Fairlearn toolkit [16], both of which include
established algorithms that mitigate bias at a particular step in the ML pipeline. Miti-
gation algorithms are typically grouped into three categories [13, 20, 41|: pre-processing,
i-processing, and post-processing. Pre-processing algorithms aim to remove discrimi-
nation from the data before training the MLL model. Machine learning models trained
on the discrimination-reduced data are expected to be fair. In-processing algorithms
are generally modified ML models that achieve fairness during training. This is often
done by incorporating fairness constraints into the loss function of the model. Lastly,
post-processing techniques adjust the predictions of the ML model to ensure equal
outcomes for all groups.

Even with the availability of these toolkits, there are still many challenges and
unsolved tasks in fairness-aware ML. The challenges are as broad, complex, and mul-
tifaceted as the problems of fairness and ML themselves. Regarding fairness, there are
many definitions of it, and some of them are even contradictory [28]. Depending on the
assumed worldviews, different fairness definitions are more or less suitable [28]. This
alone makes it difficult to develop an estimator that is perceived as fair by all stakehold-
ers because policies affect which worldview should be assumed [1|. Even if a fairness
definition is chosen, the field of ML is very broad, and fairness is not only applicable
to classification tasks but also to regression, clustering, recommendation systems, and
many more [13, 10, 21, 49|. Generally, AIF360 and Fairlearn revolve around classifi-
cation tasks, although Fairlearn contains a single fairness-aware regression algorithm.
Even within classification tasks, fairness for non-binary groups and multiple protected
attributes has not been sufficiently addressed [2, 3, 4]. The problems have been tackled
in theory [35, 27, 50, 34] but a practical solution that is used widely by practitioners
and is easily accessible for the research community is still missing. Another challenge
is the fairness-utility trade-off [33, 30, 22|. In many cases, improving fairness leads to
a decrease in utility (performance), and vice versa. If the “WYSIWYG” (What You
See Is What You Get) worldview [28| is assumed, then a large utility decrease is not
acceptable.

Driven by the urgent need to achieve fairness in high-risk Al systems due to the
Al Act in the EU, this dissertation tackles multiple understudied problems in fairness-
aware ML regarding classification. The works in this thesis act as examples of how to
deal with discrimination and bias theoretically and, most importantly, practically. To
aim for the standards of good scientific practices, all tools, frameworks, and algorithms



developed in this thesis are published as open-source software on GitHub. The links
to the repositories are provided in the respective chapters.

1.2 Contributions

This thesis comes with numerous practical and theoretical contributions to the field of
fairness-aware machine learning. In the following, we summarize the most significant
contributions and outline novel aspects of this work.

1.2.1 Fairness-Agnostic Data Optimization Framework

Our framework, called FairDo (3|, which stands for Fairness-Agnostic Data Optimiza-
tion, is a novel and flexible framework for fair data pre-processing. It enables the
optimization of datasets to achieve statistical fairness properties. The datasets at-
tained can be used for training machine models that will produce fairer predictions
than models trained on unprocessed datasets. The framework is released as a Python
package on GitHub! and PyPI, and comes with a documentation page?. Shortly after
our research was published, the European Union adopted the AT Act [24], with Recital
67 implicitly encouraging the ongoing development of methods similar to ours.

Methodologically, the framework optimizes datasets for statistical fairness proper-
ties by removing or adding data points (under- and oversampling). The framework is
adaptable to different fairness metrics and can therefore be used if policies change and
different fairness definitions are required. To our knowledge, FairDo is the first pre-
processing framework that is fairness-agnostic, surpassing the limitations of existing
methods that are implemented in AIF360 [15] and Fairlearn [16]. To achieve this, we
stated multiple novel combinatorial optimization problems to describe the under- and
oversampling tasks. The objective functions of these problems are based on statistical
fairness metrics. By treating them as black-box functions, heuristics can be used as
solvers, making the framework applicable to a wide range of fairness definitions and
hence fairness-agnostic. The framework also allows the usage of exact optimization
algorithms such as brute-force search, but this is not recommended due to the NP-
hardness of the problems when treating the objectives as black-boxes. Efficient and
exact algorithms that are tailored to specific fairness objectives can be implemented
and used in the framework, too. Additionally, privacy concerns can be addressed too,
as the framework supports the use of synthetic data.

1.2.2 Tackling Discrimination in Non-binary Groups

Because non-binary groups are often understudied and mitigating discrimination in
such groups is not trivial, we applied our framework to this problem [3]. For this, we
first have to ask the question of how discrimination can be measured in non-binary
groups. By formalizing what has been discussed by Zliobaité [53], we are able to
capture discrimination when more than two groups are present in the data. One way
is to report the maximum absolute statistical disparity between any two groups.

https://github.com/mkduong-ai/fairdo
’https://fairdo.readthedocs.io/
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In ATF360 [15], datasets are processed in such a way that the protected attribute is
binary by merging multiple groups into one. By following our own approach, we keep
the groups as they are and treat them as separate entities. With the right objectives,
we were able to show that our framework can indeed lower the maximum discrimina-
tion obtainable between any comparing groups [3] in the Adult [37], Bank [44], and
COMPAS [38] datasets.

1.2.3 Achieving Fairness for Multiple Protected Attributes

The fairness problem becomes more complex when having to deal with multiple pro-
tected attributes. Yang et al. [50| defined three types of groups that can be formed
by multiple protected attributes: intersectional, independent, and gerrymandering in-
tersectional groups. Motivated by their work and that of Kearns et. [35], we imple-
mented an intersectional fairness metric and introduced a new metric for independent
groups [4]. By using these two metrics as objectives, we were able to show that our
framework can indeed reduce discrimination in datasets when multiple protected at-
tributes are available. This further demonstrates the flexibility of our framework.
The experimentation was also done on the Adult [37]|, Bank [44], and COMPAS |[38§]
datasets.

We note that, when using the intersectional definition, subgroups are formed by the
Cartesian product of the protected attributes. In the Bank dataset, this leads to 48
subgroups, which is a significant increase compared to algorithms that can only deal
with two groups. Our framework is able to handle this increase in groups without any
issues.

1.2.4 Incorporating Data Quality in FairDo

Data quality can be a major concern when using pre-processing techniques in general.
The process of collecting data can be exhaustive and expensive, and removing too many
data points may not be a favorable option in this case. The upsampling technique in
FairDo does not suffer from this, but the undersampling approach does. Hence, we
addressed this by incorporating a constraint and considering an additional objective
to regard for data quality in the optimization process when removing data points [6].
The constraint was introduced in our work, and with the additional objective, a novel
multi-objective optimization problem was formulated. With this, the trade-off between
fairness and data quality of the Pareto front can be visualized, and the user can choose
the solution according to his/her needs. This is a novel approach to the problem.

Regarding solving the multi-objective problem, we used our own modified version
of NSGA-IT 23] to improve the quality of the Pareto front. Our main modification
consists of developing a new initialization operator that is able to generate a more
diverse set of solutions. We tested our approach against the original NSGA-IT method
and were able to improve the Hypervolume indicator |52, 26| from 0.46-0.61 to 0.77-0.90
on multiple experiments [6].

1.2.5 Fair Ranking of Decision-Makers under Uncertainty

Fairness metrics must be viewed critically, as they can be misleading if the number
of samples is not taken into account. Intuitively, a decision-maker who discriminates
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against a smaller group should not be penalized as much as a decision-maker who
discriminates against a larger group. This is because statistical conclusions are less
reliable when dealing with smaller sample sizes. In cases where two decision-makers
exhibit no discrimination, our preferences invert. Here, we prefer the fair decision-
maker, where the uncertainty of his/her decision is lower. While this is intuitive,
existing measures do not capture it.

By using Bayesian statistics, we first derived an uncertainty score for group fairness
metrics [7]. The uncertainty score describes the reliability of the fairness metric when
the number of samples is taken into account. This was accomplished by modeling
group outcomes with Beta distributions and using the variances of the distributions
to form the uncertainty score. Following this, we derived a utility score that can be
used to rank decision-makers according to the pre-defined preferences mentioned above.
For this, a utility function based on TOPSIS [32| was constructed. In conclusion, the
utility score considers both fairness and uncertainty and can be used to rank decision-
makers more reliably than solely depending on disparity reports. It allows for differing
decision-makers if they exhibit the same disparity towards groups but differ in the
number of samples. The stated problem and the methodology are novel and have not
been approached in this manner before.

1.3 Structure of the Thesis

In this doctoral thesis, a collection of published works is presented to which the author
of this thesis has contributed. Each chapter presents multiple thematically-related
research papers that have been published at international conferences and workshops
or have been accepted for publication. The general structure of the chapters is as
follows: First, the topic of the chapter is introduced. A chapter contains multiple
sections, each of which presents a research paper. In each section, the research paper
is summarized, and the author’s contributions are highlighted.

In Chapter 2, we present practical works that were mainly conducted for the Re-
sponsible Academic Performance Prediction® (RAPP) research project. The tasks in
the project guided and motivated the development of a tool for assessing fairness in
machine learning models [8]. Even if the tool was developed for use cases in higher
education, it is agnostic to the domain and can be applied to any dataset where dis-
crimination might be a problem. The second work in this chapter [1| discusses the
choice of fairness metrics that suit academic performance prediction best.

Taking the motivation of knowing how to measure bias in machine learning models,
Chapter 3 presents works that focus on preventing bias in the first place. By introduc-
ing multiple novel pre-processing techniques and proposing new measures |2, 3, 4] to
encompass wider and more general cases, the works in this chapter are able to combat
biases that have not been tackled in this way before. Specifically, our methods over-
come the shortcomings of existing methods and are able to address more challenging
scenarios such as dealing with non-binary groups and multiple protected attributes.

So far, measuring and mitigating bias sounds promising. Chapter 4 inspects this
more closely and presents problems that can arise with it. The first work in this
chapter [7] gives an example where solely reporting group disparities can result in

3https://rapp.hhu.de/en/
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misleading conclusions. By deriving and incorporating the uncertainty of the fairness
assessment itself, discrimination can be detected more reliably. The second work [6]
criticizes our own proposed pre-processing [3| technique from Chapter 3 and discusses
how the resulting fair data can be made trustworthy. By introducing a constraint and
an additional objective that both aim to preserve some of the original data’s properties,
a fair dataset that is more reliable and trustworthy can be obtained.

In Chapter 5, a conclusion is drawn and future work regarding bias mitigation and
fairness assessment is outlined. Possible future work includes improving the FairDo*
framework by implementing exact algorithms for some specific fairness objectives.

‘https://github.com/mkduong-ai/fairdo
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ALGORITHMIC FAIRNESS IN MACHINE
LEARNING PIPELINES

This chapter presents works that are directly related and motivated by the Responsible
Academic Performance Prediction' (RAPP) research project. The aim of the RAPP
project was to research whether at-risk students can be identified early on and whether
machine learning models can be used responsibly for such tasks.

A similar work was done by Alexander Askinadze [12] in his PhD thesis, where
he developed machine learning pipelines for dropout prediction and dashboards for
educational stakeholders. Since the responsibility of machine learning applications has
become a major concern in recent years, especially when sensitive data is involved, such
concerns were addressed in the RAPP project. In response, the project was subdivided
into three work packages, each dealing with a different aspect. The first work package
was tasked with the development of responsible machine learning models, to which the
following papers in this chapter contribute.

The first section in this chapter presents a tool developed for the project [8]. It
was used throughout the RAPP project for feature engineering, training and testing
machine learning models, and assessing their performances and fairness. By offering
a graphical user interface to compare different machine learning models, the tool was
used to interact with other work packages by reporting the results of the developed
models. The second section presents a discussion on which fairness metric suits the
RAPP project best [1]. With the specified fairness metric, the models can be evaluated
and compared more specifically. By combining the two works, machine learning models
can be developed and assessed in a responsible manner, thereby contributing to the
goals of the RAPP project.

"https://rapp.hhu.de/en/


https://rapp.hhu.de/en/

2.1 MLOps Tool for Responsible Academic Perfor-
mance Prediction

Paper: Manh Khoi Duong, Jannik Dunkelau, José Andrés Cordova, and Stefan Con-
rad. A Responsible Academic Performance Prediction Tool for Decision-Making in
Educational Institutes. In BTW 2023, volume P-331 of Lecture Notes in Informatics.
Gesellschaft fiir Informatik e.V., 2023.

Personal Contribution: Manh Khoi Duong initiated the research idea. Manh Khoi
Duong and Jannik Dunkelau shared the literature research work. Manh Khoi Duong
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Khoi Duong and Jannik Dunkelau equally contributed to the development of the tool
presented in the paper with the assistance of José Andrés Cordova. The research un-
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Status: Published

This work was motivated by the earlier stages of the interdisciplinary research project
RAPP, during which the prediction task was still in discussion. Predicting academic
performance is a very vague task and can include predicting exam grades, final grades,
dropout risks, study durations, or any other outcome. Besides the target label, several
internal discussions were held regarding the features to be used, the fairness metrics to
be considered, and the machine learning models to be applied.

In order to ease the process of developing, training, and evaluating machine learn-
ing models for this ambiguous task, we developed an MLOps tool as a graphical user
interface (GUI) that supports the entire machine learning lifecycle. To solve the am-
biguity regarding the dataset (features, target label), the tool implements an SQLite
query interface with syntax highlighting to allow users to query the loaded dataset.
By providing this query interface, feature engineering can be done directly inside the
tool with SQLite. This makes adaptations to the dataset easy and fast for the user.
Regarding the responsibility part of the research project, the GUI comes with an in-
tegrated dashboard to assess the fairness and performance of the trained models. The
dashboard includes fairness metrics, confusion matrices, and other evaluation metrics.
By visualizing the Pareto front of fairness and performance, the tool answers the re-
search question of which model to deploy in real applications. When decision trees are
used, the tool offers an option to visualize the tree structure to provide interpretable
insights into the decision-making process of the model.

For the specific datasets that were used in the RAPP project, the tool offers in-
built SQLite templates for feature engineering. The user can select which features to
use and which target label to predict. The template engine then generates a suitable
SQL query for the user. In conclusion, the tool supported the RAPP project in the
development of machine learning models with its rich functionalities.
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RAPP: A Responsible Academic Performance Prediction
Tool for Decision-Making in Educational Institutes

Manh Khoi Duong,l Jannik Dunkelau? José Andrés Cordova? Stefan Conrad*

Abstract: Due to the increasing importance of educational data mining for the early intervention of
at-risk students and the growth of performance data collected in educational institutes, it becomes
natural to employ machine learning models to predict student’s performances based off prior data.
Although machine learning pipelines are often similar, developing one for a specific target prediction
of academic success can become a daunting task. In this work, we present a graphical user interface
which implements a customizable machine learning pipeline which allows the training and evaluation
of machine learning models for different definitions of academic success, e. g., collected credits,
average grade, number of passed exams, etc. The evaluation is exported in PDF format after finishing
training. As this tool serves as a decision support system for socially responsible Al systems, fairness
notions were included in the evaluation to detect potential discrimination in the data and prediction
space.

Keywords: educational data mining; fairness; decision making; machine learning; academic
performance prediction

1 Introduction

Academic performance prediction (APP) systems can be used to identify at-risk students in
higher education early on, allowing the university to use resources in a targeted manner to
prevent them from achieving poor academic performances. The definition of at-risk students
varies as it depends on the context and the purpose of prevention. It can comprise of, e.g.,
higher chances of dropping out, longer study durations, and worse graduation grades. In
this case, the APP system acts as a supporting artificial intelligence (Al) system for the
university at the institutional level. However, given the impact of such systems onto the
student body, social challenges arise. Marcinkowski et al. [Ma20] surveyed the perception
of a student body of the use of such Al-based systems and show that APP is viewed as
problematic by students as far as their own data and planning are concerned. Furthermore,
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the notion of fairness-aware machine learning (FairML) [DL19, Fr19, PS20] becomes an
increasingly important topic and also found its way into educational data mining systems
[LMZ19, KLM22, HR20, KL20, LQN21, AC19].

Acknowledging these issues, we developed a tool for responsible academic performance
prediction (RAPP) which tackles two main tasks: it is a tool for (1) academic performance
prediction and acts as a (2) decision support system for the social responsibility when
employing Al in tertiary education. The first task deals with generating multiple prediction
targets and datasets for the prediction of academic performances. The goal of the second
task is to find socially acceptable machine learning (ML) models and justify their use from
the extensive fairness and interpretability evaluation in the tool. For the full deployment of
an Al system to identify at-risk students, ethical aspects and the perception by those affected
have to be researched. The fairness and interpretability evaluation plays a supportive role
to disregard or regard certain ML models by, e. g., checking whether they comply with
student’s perception of discrimination or do not discriminate through socio-demographic
features.

The source code of the RAPP tool is published under the MIT License and available online
at https://github.com/hhu-rapp/rapp-tool.

2 Related Systems

Our proposed tool combines functionalities from two different research communities:
(educational) data mining and fairness assessment. In this section, we will briefly present
selected tools already available from either community.

RapidMiner [HK16], Orange [Del3], and WEKA [Ha09]—to name a few—are data mining
tools with a graphical user interface (GUI) just as the proposed tool in this paper. The
aforementioned tools mostly include data visualization, pre-processing, feature selection,
clustering, classification, regression, and evaluation metrics. The tools are modular, meaning
the pipeline and its specific configurations are highly modifiable. Their aim is to enable
data mining practitioners the comparison of machine learning models on custom datasets
without having to write code themselves.

Although not as comprehensive and powerful, tools that were explicitly developed for
educational data exist as well. They predominantly focus on a specific dataset that was
provided by a particular educational institute. Especially, they analyze and predict several
students’ data such as programming grades [Bal6], examinations of the final school
year [LMP16], students’ contributions in group programming [SA20], or students’ written
feedback [Gr20].

Fairness and transparency in machine learning have become more important in recent
years due to the awareness of potential mistreatment of Al over different demographic
groups [DL19, Fr19, PS20]. As a response, authors began developing tools to audit the

10
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fairness of an ML system and to produce bias reports, to guide the selection process of a
fitting fairness metric, or to apply intervening methods to reduce exhibited bias. Examples
for such tools are Aequitas [Sal8], FairSight [AL19], Fairlearn [Bi20], or Fairness Compass
and Fairness Library [RD22]. These topics have also been recognized by the educational data
mining (EDM) community lately. To name some, Hu and Rangwala [HR20] and Kizilcec
and Lee [KL20] consider prejudice and unfairness where Le Quy and Ntoutsi [LQN21] and
Alonso and Casalino [AC19] acknowledge the explainability of the used models in EDM.

For the proposal, the RAPP tool aims to take on the preliminary works and combine
functionalities from both communities: It is a data mining tool for educational data that
includes fairness examinations and interventions to address responsibility when employing
Al in educational institutes.

3 RAPP Tool

Making it possible to easily create various datasets from a single database with desired
features and labels to train, save, and evaluate machine learning algorithms is the aim of
the developed tool. For this, the GUI provides an intuitive way to load a particular SQLite
database or a CSV file5 and specify the initial settings for the machine learning pipeline.
The demanded features and target labels can be derived by querying the database. Several
settings are detected automatically such as the prediction type (classification, regression), the
target variable (last column by default), and categorical features. The supported estimators
for classification are decision trees, random forest, support vector machine, naive bayes, and
logistic regression and for regression linear regression, elastic net, bayesian ridge, decision
tree regressor, and kernel ridge. An artificial neural network with two hidden layers is also
available for both of these task types. Experienced users can modify the configuration for
their needs. Fig. 1 displays the user interface for the settings.

In the following, we will outline the two main uses and functionalities of the RAPP tool:
APP and supporting the decision-making process whilst designing a responsible APP.

3.1 Academic Performance Prediction

3.1.1 Pipeline

At the front of the RAPP tool lies the ability to setup and train APP models over the
implemented ML pipeline. The pipeline is outlined in Fig. 2. First, the pipeline’s settings
have to be specified. This includes the selection of a dataset to use for training as well as
picking the ML algorithms to train.

5 The CSV file is treated as a database.

11



598 Manh Khoi Duong, Jannik Dunkelau, José Andrés Cordova, Stefan Conrad

Responsible Academic Performance Prediction = @ &
File Edit
Pipeline Settings = Prediction = Evaluation  Interpretability

SQL ~ | settings = save Models
Geschlecht + Deutsch Altereinschreibung Ectsfirstterm Examsfirstterm Passedf Target Variable: Dropout -
0 | weiblich 0 20 0 1 0
Categorical Variables: |Geschlecht
1 |méannlich 1 22 7 3 1
Sensitive Attributes: | Geschlecht v
2 |weiblich 1 13 2 1 1
Type: Classification -
3 | weiblich 1 21 0 2 0
- Report Path: reports/
4 | weiblich 0 8 0 1 0
N Estimators: RF -
5 |ménnlich 1 25 16 1 1
6 | mannlich 0 17 1 0
7 |mannlich 1 30 0 1 0 -
‘ >
Templates = SQL Query
Features: cs_first_term_ects v

Target Variable: | 3_dropout -

Load Templates Train

[EV£L- 12713 13702 1] LUauIny Laune =
[2022-12-15 15:49:21] Loading Student table

[2022-12-15 15:49:33] Loading SQL table

[2022-12-15 15:50:52] Training models...

[2022-12-15 15:50:53] Evaluating fairness...

[2022-12-15 15:50:53] Evaluating performance...

[2022-12-15 15:50:53] Calculating statistics...

[2022-12-15 15:50:53] Generating report...

[2022-12-15 15:50:54] Report saved to reports/ =

Fig. 1: RAPP’s Pipeline Settings Interface, 2022.

The data are queried over an SQLite database. While advanced users can enter custom
queries on the database for feature engineering and feature selection, predefined feature and
label sets were added for the given academic database to comfortably reuse and combine
them in any desired pairing. The user can select, for instance, features such as credit points,
grades, or number of passed exams, and target labels such as final GPA, achieved credits
until semester x, or study duration. To ease working with different sets of features and labels
we implemented an SQL templating engine which produces the final query based on the
user’s selections for a feature and a label set. This avoids combinatoric explosion which
would arise if each feature-label pair’s SQL query had to be implemented manually. The
queried database then acts as a dataset for the machine learning pipeline.

Once the dataset is obtained, the features go through the pre-processing step of one-hot
encoding any categorical features. After this, the data is split into training (80 %) and test
(20 %) data.

Each of the user’s selected models are trained on the training data. We also evaluate
the performance over the training data via 5-fold cross-validation to capture how robust
the models behave during training. The training concludes in an evaluation over various
performance metrics as well as fairness metrics. Fairness is also audited directly over the
dataset as well. The evaluation results are saved into a detailed PDF report file containing
information over the demographics of the dataset as well as the performance and fairness
results of each trained estimator.
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Fig. 2: RAPP’s Machine Learning Pipeline, 2022.

After the trained models are evaluated, the users can decide which models they want to save
in order to use them later to predict on new data.

3.1.2 Prediction

To tackle the task of identifying at-risk students early, this tool includes a prediction interface
as shown in Fig. 3. This interface enables the user to make predictions based on individual
student’s academic data. The user can then identify students who are more likely to benefit
from the institution’s support programs.

In order to predict the students’ performances, new data from students as well as compatible
models, i.e., models that have been trained with the same features, are required in the
prediction interface. It is possible for the user to load various models trained for different
target variables to predict several targets from the same features simultaneously. Once new
data and selected models are loaded into the GUI, the features go through a pre-processing
step and are then fed into the loaded models for the prediction. Fig. 3 shows an example of
multiple targets being predicted with the data of a single student.

After the prediction has been run, the interface updates and displays the predictions of the
models for each of the selected targets. It is also possible to load multiple models for one
specific target to employ ensemble learning. In case of classification, we apply majority
voting whereas in regression tasks the mean of the predicted values is used.

13
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[2022-12-15 15:56:00] Prediction finished.

[2022-12-15 15:56:03] Prediction finished.

[2022-12-15 15:56:10] Prediction finished.

[2022-12-15 15:56:13] Prediction finished.

[2022-12-15 15:56:32] Prediction finished. =

Fig. 3: RAPP’s Prediction Interface, 2022.

3.2 Decision Support System

The tool acts as a decision support system by providing the user statistical insights of the
dataset as well as an extensive evaluation of the models’ performance and fairness. The
models are automatically evaluated on the training and test data as they progress through
the pipeline. The evaluation is displayed in the GUI, part of it is shown in Fig. 4, and is also
generated as a ISTEX report, that is automatically compiled as a PDF file.

Dataset. The dataset tab contains a contingency table that displays the label y € {0, 1}
and the sensitive attribute. This allows the user to comprehend the relationship between the
sensitive attributes and the students’ performances.

Performance Metrics. As for stability reasons, the evaluation for the training data is
always done with 5-fold cross-validation. The type of task that was selected beforehand
determines the suitable metrics. Classification metrics included in the tool are accuracy,
balanced accuracy, Fy, recall, precision, and area under ROC. As for regression metrics,
the tool implements mean absolute error, mean squared error, max error, and RZ.
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Responsible Academic Performance Prediction - o x

Eile Edit
Pipeline Settings = Prediction | Evaluation | Interpretability

Dataset  Model Summary | Model Inspection  Pareto Front
Filters

Classification Metrics: | Accuracy

Fairness Metrics: Average Odds Error

Mode: Train

Sensitive Attribute: | Geschlecht

Train - Geschlecht:

Model Accuracy Balanced Accuracy F1 Recall Precision Area under ROC Statistical Parity Average Odds Error
RandomForestClassifier 0.893 0.839 0.855 0.839 0.876 0.839 0.037 0.121
DecisionTreeClassifier 0.871 0.875 0.845 0.875 0.827 0.875 0.009 0.114
sSvC 0.800 0.695 0.713 0.695 0.748 0.695 0.032 0.035
GaussianNB 0.646 0.676 0.620 0.676 0.636 0.676 0.018 0.021
LogisticRegression 0.749 0.555 0.543 0.555 0.668 0.555 0.071 0.115
MLPClassifier 0.808 0.688 0.711 0.688 0.771 0.688 0.018 0.066

Fig. 4: RAPP’s Decision Support System Interface, 2022.

Fairness Notions. The fairness of the models’ predictions is assessed with regard to the
sensitive attributes in order to detect potential discrimination. Similarly to the performance
metrics, the notions are determined by the task type. Classification tasks implement statistical
parity, predictive equality, and equality of opportunity [DL19, BHN19]. While statistical
parity is one of the most commonly used fairness notions, recent work suggests a focus on
equalized odds (requires predictive equality as well as equality of opportunity) as the go-to
notion for APP systems [DD22]. Accordingly, the tool integrates average odds error [Bel§]
which quantifies equalized odds. For regression tasks we use the individual fairness and
group fairness notion as introduced by Berk et al. [Bel7].

To measure fairness criteria in classification, we use the absolute difference of the outcomes
between two groups. Generally, a lower value describes less discrimination. Because group
sizes greater than two (non-binary genders, multiple nationalities) might occur in the dataset,
we use the maximum value of the absolute differences between all group pairs [Z17]. This
measures the maximal discrimination a classifier has achieved between two groups.

Pareto Front: Performance and Fairness Trade-Off. Due to the existence of a
performance and fairness trade-off [BFT12], the trade-off can be visually examined in
order to select the best trained models to use for predictions. The Pareto-efficient models,
1. e., models that optimize both a particular performance metric and fairness measure, can
then be identified. The fairness tab includes scatter points of the selected models in a
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Fig. 5: RAPP’s Pareto Front Evaluation, 2022.

performance-fairness plot (see Fig. 5). The Pareto front, i. e., the set of all Pareto-efficient
models [JS08], is shown in a different color to differentiate them from Pareto-dominated
points. Pareto-efficient models are displayed in red whereas Pareto-dominated models are
displayed in lightblue. This visualization limits the decision-making space for the user
as only Pareto-efficient models are of interest. Because Pareto optimal solutions are first
shown and the decision-maker selects her/his preferred model afterwards, this is a posteriori
method in decision-making.

In classification we aim to maximize the performance metric whereas a maximization of the
performance in regression corresponds to minimizing the error. For contextual conveniences,
we maximize the negative error in regression to yield for the same plot.

4 Case Study

The RAPP tool is developed as part of a research project concerning itself with designing a
socially responsible framework on how to approach APP in higher education. For this, we
conducted a case study over data given to us by the Heinrich Heine University Diisseldorf.
The case study was concerned mostly with probing of which prediction tasks show most-
promising performances and to estimate possible algorithmic fairness problems. Hereby, the
prediction tasks differed in their combination of input features as well as at-risk definition
for prediction.
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Prediction
Input Dropout MA Adm. SDS
ECTP + Exam stats 0.65 0.63 0.67
Grades + Exam stats 0.68 0.67 0.61
Specific modules 0.74 0.62 0.63

Tab. 1: Overview of exemplary training results over CS students in their first semester. Displaying
the best performing balanced accuracy achieved by any trained model over combinations of selected
feature sets and the prediction of student dropouts, master program admission (MA Adm.), and
finishing in standard duration of study (SDS).

As we were interested in any combination of these predefined features and prediction goals,
the RAPP tool was a great help in leveraging the combinatorial explosion problem into
a manageable set of selectable templates, allowing us to quickly train and store models
for each combination. Fig. 4 displays one such training result as reported within the tool,
allowing comparison of the trained models over various performance and fairness measures.
Tab. 1 shows exemplary results conducted with the RAPP tool over computer science (CS)
students after their first semester.

5 Limitations and Future Work

Since the tool is still in development, new opportunities for future improvements present
themselves constantly. These enhancements include changes to the tool’s architecture, as
well as making the prediction process more transparent to the user.

The tool as it currently is comes with SQL templates designed for our database in use.
However, in order to allow other educational institutions to target at-risk students, the tool
allows to write a different set of SQL templates and to load any SQLite database, making the
tool essentially database agnostic. Still, this requires proficiency with writing SQL queries
and modulating them into the templating engine, a skill that end users might not have. Here,
the ease of use could be enhanced.

While allowing to inspect potentially exhibited discrimination by the trained models, it is
not yet possible to train models with fairness-interventions in mind. In the future we would
like to incorporate ways to train models with fairness-accounting measures such as pre-, in-,
and postprocessing [DL19, Fr19, PS20]

17



604 Manh Khoi Duong, Jannik Dunkelau, José Andrés Cordova, Stefan Conrad

6 Discussion

The tool helps in investigating which fairness constraints are met by any trained model and
thus guides the user in their decision making of which model to employ, but by no means
does the tool alone help achieving the overall goal.

Approaching RAPP includes to find a suitable definition for algorithmic fairness by involving
both, the institute’s stakeholders as well as the affected student body [KLLM22]. While the
notion of equalized odds seems to be a desirable fairness constraint [DD22], the student
body appears to favor demographic parity [Ma20]. Further, the potential damage caused by
misclassifications needs to be carefully considered. All these above points are not meant
to be resolved by the RAPP tool but rather need to be part of the conceptualization when
planning to employ such a system before actual employment of the system takes place.
However, the RAPP tool helps to investigate whether potential concerns are dealt with
appropriately by the trained models or not.

7 Conclusion

In this paper, we presented the RAPP tool for developing responsible academic performance
prediction systems. The tool tackles two main tasks: designing, training, and analyzing
different APP tasks, and acting as a decision support system for selecting the best suited
models in a fairness-sensitive and socially responsible context.

For the setup of APP tasks, the concurrent design and direct comparison of different tasks,
1. e., different input features and target labels, was a main objective as the definition of
academic performances differ depending on the viewpoints of users, the student body, or the
application context. In order to assist the user which model or models are socially responsible
when being employed to target interventions at at-risk students, extensive performance
and fairness metrics are included. The metrics are viewable in the GUI itself but are also
automatically exported to a PDF file. Assessing fairness metrics and highlighting the Pareto
front of classical performance metrics and achieved fairness parities guides the user in the
decision-making process of finding the most suitable model for their desired task.

Overall, the tool provides an interface to non—machine learning engineers to train, evaluate,
and employ models in the APP domain by providing a simplified ML pipeline configuration
and highlighting crucial trade-offs of the model accuracy vs. fairness, rendering responsible
APP systems a step more accessible and approachable to everyone.
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In the previous work [8|, we developed a tool for training machine learning models for
the deployment in academic performance prediction (APP). Even with the provided
evaluation capabilities of the tool, the question of which fairness metric to consider for
the APP task remains open.

In this work, the suitability of the equalized odds [30] fairness metric for APP is an-
alyzed. For this, the paper first discusses two contrasting worldviews, We’re all equal
(WAE) and What you see is what you get (WYSIWYG), introduced by Friedler et
al. [28]. With the literature review, our paper draws the conclusion that the WYSI-
WYG worldview fits the APP task better than the WAE worldview. We further discuss
fairness concerns known in the literature and compare fairness metrics with respect to
these concerns.

The paper concludes with the recommendation to use the equalized odds fairness
metric for the APP task, as it does not amplify discrimination when the WYSIWYG
worldview is assumed. Long-term impacts are thereby minimized. Still, equalized
odds comes with limitations as with any other fairness metric, and caution is advised
when interpreting the results. A further discussion and analysis of the fairness metric
in the context of APP regarding equity, individual fairness, and perceived fairness is
recommended for future work.
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ABSTRACT

The literature for fairness-aware machine learning knows
a plethora of different fairness notions. It is however well-
known, that it is impossible to satisfy all of them, as certain
notions contradict each other. In this paper, we take a closer
look at academic performance prediction (APP) systems and
try to distil which fairness notions suit this task most. For
this, we scan recent literature proposing guidelines as to
which fairness notion to use and apply these guidelines onto
APP. Our findings suggest equalised odds as most suitable
notion for APP, based on APP’s WYSIWYG worldview as
well as potential long-term improvements for the population.

Keywords
Worldviews, Fairness Notion, Equalised Odds, Responsible
Academic Performance Prediction

1. INTRODUCTION

Socially responsible and fairness-aware machine learning
(FairML) is becoming increasingly more important to our
society and aggregated a large body of research regarding
how to ensure fairness and non-discrimination by artificially
intelligent system [9, 13, 26, 28, 34]. As a consequence, the
notion of FairML found its way into the research of educa-
tional recommender systems as well wherever a social impact
onto the student body is at stake [17, 18, 21]. A major
part in this plays academic performance prediction (APP).
Hereby, an APP system takes data of a student as input,
predicts how the student will perform in the future, and
may hence induce an action based on this prediction which
may itself affect the student [2]. Such predictions are usually
employed as early-warning system to determine students at
risk, intervene by supplying necessary help and resources,
and increase graduation rates as a consequence [2, 3, 7, 17].
Although other utilisation of APP is possible, e.g. guiding
university admissions, we will focus on the use case of tar-
geted interventions. Given the need for socially responsible
APP systems [17, 18], the question arises as to which notion
of fairness is suitable for APP.
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In the following, we review literature regarding selection of
fairness notions, derive a reduced guideline to decide between
two popular, parity-based fairness notions, demographic par-
ity and equalised odds, and apply our findings onto APP.
Our results and main contributions are the relationship of
APPs to equalised odds and the WYSIWYG worldview which
is backed by literature. Motivated by own work regarding
the conceptualisation of responsible APP, we hope to narrow
down the research focus for APP fairness notions, provide a
base-notion for new and established APP researchers alike,
and to contribute to public discourse on this matter.

2. NOTATION

In the following, let D = {(zi,¥:,2i)}ie1 C X XY X Z,
denote the training data of individuals where X C R? is the
d-dimensional set of input (feature) vectors characterising
each individual, Y denotes the set of measured true labels
over the individuals, and Z is the set of protected attributes
corresponding to each individual. Given a classifier h, we
denote the set of its predictions over X as Y. Without loss of
generality, we assume y € Y to be binary in {0,1}. We say an
individual (z,y, z) € D receives the favourable outcome if the
prediction § = h(x) = 1. Otherwise, we say the individual
receives the unfavourable outcome. We say the individual
belongs to the demographic group z. Further, let X,Y, Z,Y
denote random variables describing the events that, for an
individual from the training data, their features, ground
truth, protected attributes, and classifier prediction take a
specific value, respectively. Thus, P(Y =1 |Y = 1) denotes
the probability that individuals with a positive ground truth
are receiving the favourable outcome.

3. PARITY-BASED FAIRNESS NOTIONS

Parity-based fairness notions are defined over the values
of a classifier’s confusion matrix [6]. They assume fairness
once a set of predictive rates is equal for each demographic
group, for instance the positive prediction rate, true positive
prediction rate, or false positive prediction rate, as we will
see below. For this work, we focus on two such notions which
are currently prevalent in literature: demographic parity and
equalised odds. We selected these notions as they seem to
have higher citation counts as others [31] and are accounted
for by related literature as well [6, 18, 28].

Demographic parity assumes that the distribution of the
favourable outcome should be equal throughout all demo-
graphic groups. It is formally defined in Definition 1:



DEFINITION 1 (DEMOGRAPHIC PARITY). We say that a
classifier satisfies demographic parity if the positive predic-
tion rate is equal for all demographic groups, i.e.

PY=1|Z=2) =P =1). (1)

While demographic parity is the most popular fairness met-
ric in literature, it also exhibits various short comings. For
instance, randomizing predictions for one demographic group
while having proper predictions for another can already sat-
isfy the notion [10]. It is however independent from any
possible bias in the collection of the ground truth values Y
which could have been assembled in a discriminatory way [4]
as the notion does not rely on Y at all.

As an alternative, Hardt et al. [15] proposed the notion
of equalised odds as given in Definition 2, which assumes
fairness if Y 1 Z | Y. As equalised odds is defined over true
and false positive rates of a classifier, it is always satisfied if
Y =Y which is not guaranteed for demographic parity.

DEFINITION 2 (EQUALISED ODDS). We say that a clas-
sifier satisfies equalised odds if it has equal true positive rates
and false positive rates for all demographic groups, i.e.

PY=1|Y=1,Z=2)=PY =1|Y=1) (2
PY=1|Y=0,Z=2=PY =1|Y=0) (3

4. WORLDVIEWS

Recent literature promotes accounting for the worldview
that underlies the data [12, 18, 22, 32]. Worldviews were
introduced by Friedler et al. [12]. To define them, we must
firstly differentiate between the observable space ) and the
construct space )’. The observable space ) represents the
room of available observations and measurements. The train-
ing data D can only be collected from the observable space.
On the other hand, the construct space )’ represents the
theoretical space of the “true” data that is relevant to the
task but not measurable. For instance, assume the task to
predict whether a student will graduate within the standard
duration of study. We can collect historical information of
graduates to model the target variable Y and select charac-
teristics such as grades within the first semester or number
of passed courses per semester as features. These are part
of the observable space that is available to us. The related
construct space would contain information about how well
passed courses were understood, how motivated the students
will remain long-term, or how much time they will be able to
invest into their studies in later semesters. This information
is not accessible to us but can only be observed via assumed
proxies. Further more, the construct space is free from dis-
crimination in a sense that it would not contain the grades a
student received but rather the grade a student should have
received if no discrimination took place.

Worldviews model the expected differences between demo-
graphic groups in )’ and hence explain the presence of mea-
sured differences in ) [32]. Two prominent worldviews are
We’re all equal and What you see is what you get, for which
we borrow Definitions 3 and 4 of Yeom and Tschantz [32].
Both where originally formulated by Friedler et al. [12] and
seem to represent two polar ends in the fairness literature.

DEFINITION 3 (WAE). We're all equal (WAE) repre-
sents a world view which assumes that each demographic
group s identical to each other with respect to the target
variable in the construct space, i.e. V' L Z.

DEFINITION 4  (WYSIWYG). What you see is what
you get (WYSIWYG) is a worldview which assumes that
differences in Y are explained by differences in Y’ and hence
that the observable space is an accurate reflection of the con-
struct, i.e. Y =Y.

As we consider WAE and WYSIWYG in contexts in which
we do observe discrimination in the observable space ) and
thus assume ) Y Z, both world views contradict each other
in context of this work.

S. FAIRNESS SELECTION GUIDELINES

While literature produced a great number of fairness notions
to choose from, we know different fairness notions to be
mutually exclusive to one another, making it impossible to
satisfy all notions simultaneously [5, 12, 19, 29]. Specifically,
the notions from Section 3 above are mutually exclusive in
non-trivial cases. Hence, it is valuable to know which fairness
metric suits the prediction task most.

Makhlouf et al. [22] collected a decision diagram guiding the
fairness notion selection process. This diagram leads to the
selection of demographic parity if standards exist which reg-
ulate the ratio of admission rates for the favourable outcome
or we do not have a reliable ground truth or can assume
historical bias or measurement bias in the data. Further,
when we have a reliable ground truth or assume no historical
or measurement biases in our data, the authors advocate for
equalised odds if the emphasis is on the classification recall.
Makhlouf et al. further advance the idea that the selection
of fairness notion must be based on the explicit choice of an
underlying worldview. The worldview itself is however not
(explicitly) part of their guiding diagram. If we however focus
on the distinction between reliability of Y (and existence or
absence of biases), we can infer that a reliable Y relates to
Y ~ Y’ and thus WYSIWYG, and an unreliable Y relates
hence to WAE.

Friedler et al. [12] show in their initial conception of world-
views that individual fairness can be guaranteed under WYSI-
WYG while it can cause discrimination in a WAE setting. On
the flip side, demographic parity is not applicable in a WY SI-
WYG setting while it can guarantee non-discrimination for
WAE. Yeom and Tschantz [32] investigated the theoretical
impact the selection of a fairness notion has on the disparity
between groups. In their work, they prove that any model
that satisfies demographic parity on Y does not amplify
existing disparity in ). However, only WAE lends itself to
demographic parity, as the classification performance with
respect to V' in WYSIWYG will always be suboptimal. A
model satisfying equalised odds will not amplify any disparity
in WYSIWYG but can amplify disparities if WAE holds.

Unifying the guidelines and insights from above, demographic
parity should be employed when WAE holds. That is, we de-
sire an equal distribution of the favourable outcome through-
out the groups as we accredit any measurable differences
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in our training data to prior discrimination (historical or
elsewise). Equalised odds should be favoured if WYSIWYG
holds. That is, we expect differences between groups to be
explainable by differences in the construct space )’'. Some
literature also promotes demographic parity when the playing
field is even for the groups [8, 18] or the classifier is employed
for one group independently [21] while promoting equalised
odds otherwise [18, 21].

6. TOWARDS AN APP FAIRNESS NOTION

In this section, we will discuss the worldview that generally
seems to tie to APP systems, derive equalised odds as the
appropriate fairness notion, then take a closer look at the
benefits and drawbacks equalised odds exhibits. We conclude
with a brief overview of selected notions which we did not
consider in depth.

6.1 The APP Worldview

To evaluate which worldview gives itself to APP systems, we
investigate below which input features and target variables
promote which worldview to conclude the related fairness no-
tion. For this, we lean on the work of Alyahyan and Diigtegor
[2], who report the mostly used influential features for APP
to be prior academic achievement and student demographics,
accounting for 70 % of their surveyed articles.

Prior academic achievement is mostly concerned with grade-
related features which are aggregated during university [2]:
specific course grades, grade point average (GPA), cumulative
GPA, exam results, or individual assessment grades; but also
pre-university features such as high school background or
study admission test results.

Taking grade-related features into account to predict on grad-
uation level, it feels intuitive that we are in a WYSIWYG
environment. Not because the grading of students can be
assumed to be unbiased (which it cannot, cf. [23, 24]), but
because once the grades are set, different impact onto the
graduation level prediction can be solely explained by dif-
ferent grade distributions. For instance, assume the task to
predict qualification for a subsequent master’s programme.
The qualification is decided by achieving a certain GPA at
graduation. As the grade-based input features are already
set, final GPA is rendered to a consequence and disparities
can be explained by differences in cumulative grades.

The same argument can be made for using student demo-
graphics as features. Hereby, student demographics refer
to protected attributes such as gender, race, religion, or so-
cioeconomic status [2]. In a discriminatory system which
grades minority groups worse than privileged groups, the
protected attribute effects achieving lower grades, again ren-
dering final GPA as a consequence. Hence, WYSIWYG
holds, explaining outcome disparities due to membership in
certain demographic groups. Despite this very discrimina-
tory interpretation, WAE is not an applicable worldview in
that scenario: If we assume merit to be equally distributed
throughout all demographic groups, it generally will not hold
that unevenly distributed cumulative GPAs should result in
equally distributed final GPAs.

The above observations indicate that APP assumes WYSI-
WYG. This can further be supported by the following two
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argumentations. Firstly, due to unequal distribution of re-
sources among demographic groups, educational disparities
are to be expected [1]. Secondly, there is a difference between
ideal and non-ideal fairness-perspectives [11]. The fairness
ideal would imply that grade-level outcomes are equally dis-
tributed throughout groups. Our world is however non-ideal
and the fairness ideal is the target state we aim to achieve.
For this, we measure the deviation of our systems from the
fairness ideal in FairML and attempt to minimise it [11].

As WYSIWYG for APP seems to find support in litera-
ture, consequentially APP pairs with the fairness notion of
equalised odds. This aligns with (and generalises) the state-
ment of Kizilcec and Lee [18] that equalised odds is “most
appropriate in applications like student dropout prediction”.
Having singled out equalised odds as fairness notion, we will
inspect its suitability further and discard demographic parity
in the remainder of this paper.

6.2 A Closer Look at Equalised Odds

While we identified equalised odds as a fairness notion which
pairs well with APP, there are further concerns in literature
regarding the fairness notion of a FairML system which
remain to be discussed. Fazelpour and Lipton [11] note that
the approach to FairML should consider situated and system
wide as well as dynamic impacts of APP intervention while
Deho et al. [8] promote to focus on equity and need rather
than equality.

Favourable outcome revisited. In classical FairML, we as-
sume § = 1 to denote a favourable outcome, such as an
approved credit loan or being hired at a new job. Intuitively,
the favourable outcome in APP for a student is to be pre-
dicted as a successful student. However, the real classification
task behind APP is rather to predict the need of interven-
tion to help the student achieve a higher performance. The
emphasis from a stakeholder’s perspective lies on the need
of action. Thus we can reframe the favourable outcome in
APP as dependent on Y. For at-risk students with y = 1
the favourable outcome is indeed § = 1 so they receive the
intervention. For students who will graduate without fur-
ther intervention and thus y = 0 the favourable outcome
would be to not get flagged as at-risk, i.e. § = 0. Thus, for
APP, the favourable outcome would be a perfect predictor
with § = y. Such a predictor would always satisfy equalised
odds [15]. This differs from classical FairML as the students
did not apply for the interventions, contrasting loan or job
applications where we assume an approved application to be
favoured by the individual.

Long-term impacts. Liu et al. [20] show that both, de-
mographic parity as well as equal true positive rates (only
Equation 2 from equalised odds satisfied), are able to cause
improvement, stagnation, or even decline in the long-term
well-being of disadvantaged groups, depending on the settings.
While not considering the stricter notion of equalised odds,
their results still suggest that further inspection of respec-
tively underlying distributions of Y needs to be accounted
for. Contrasting this with the results of Yeom and Tschantz
[32] however, that equalised odds will not amplify discrimi-
nation when WYSIWYG holds, gives at least some kind of



(theoretical) reassurance of the selection of equalised odds
as fairness notion. Further, due to the intervening nature
of APP as well as the favourable outcome being dependent
on Y, we can illustrate at least a partial improvement over
time. As stated above, educational disparities are to be
expected due to resources being unequally distributed and
our world being non-ideal [1, 11]. Hence, we can assume a
proportionally higher rate of ¥ = 1 in minority groups. For
an APP system satisfying equalised odds, this would result in
a higher proportion of minority students receiving the inter-
vention. Assuming the intervention increases graduation rate
and/or graduation quality, it should increase the availability
of resources for these groups long-term. Thus, the divergence
from the fairness-ideal should be reduced. This however only
narrows the gap but will be unable to close it, as for instance
biases in grading may not be cured in this process.

From Equality to Equity. Instead of promoting equal treat-
ment as measure of fairness, Deho et al. [8] propose to focus
on equity and needed treatment instead. However, it is un-
clear from their paper whether they regard equalised odds to
be a measure of equity, whereby Jiang and Pardos [16] apply
data rebalancing techniques to boost equity for an APP sys-
tem in terms of true positive and true negative rates, hence
they use equalised odds as measure for equity. This makes
sense for APP, as the intervening nature inherently attempts
to target students at risk. However, Naggita and Aguma
[27] show that a system satisfying equalised odds can still
promote inequity. This is conditioned over the accessibility
of the system towards the demographic groups. Accessibility
is hereby defined over the notion of obstacles which obstruct
an individual to exhibit their true feature vector towards the
prediction system. Such obstructions could be due to biased
grading processes which APP alone is unable to solve.

Limitations. Corbett-Davies and Goel [6] have shown that
equalised odds, as well as all parity based notions, is subject
to the problem of infra-marginality as a unified classification
threshold is not sensible if the underlying risk distributions
are unequal for two demographic groups. In such cases,
the error scores will differ and parity cannot be achieved.
Furthermore, equalised odds is usually only satisfiable when
different classification thresholds for the demographic groups
are employed in the first place [14, 18]. In such cases, the
use of the protected attribute is needed at classification time,
which might not everywhere be legally feasible. However, Yu
et al. [33] argue that APP systems such as dropout detection
should include protected attributes, albeit the authors only
report a limited benefit in terms of fairness and performance.

Students’ Perceived Fairness. First work analyses the im-
plications and perceptions of fairness in APP systems [25, 30],
however a more thorough investigation regarding equalised
odds needs yet to be conducted. While Smith et al. [30]
report student’s focus on relational and stake fairness, which
equalised odds could cater to, Marcinkowski et al. [25] report
focus on distributional and procedural fairness dimensions.
Although equalised odds fits procedural fairness, it fails to do
so for distributional fairness which would rather be satisfied
by demographic parity instead. This could be overcome by

a weighted trade-off between both notions as suggested by
Kizilcec and Lee [18]. However, it is unclear whether the
benefits of equalised odds remain unaffected in this case or
whether the student body is willing of such a compromise.

6.3 Undiscussed Notions

We only described two fairness notions in Section 3, but
current literature provides a plethora of further notions [9,
22, 26, 31] While it is not possible for us to talk about all
of them, we will highlight selected notions and outline their
relevance for APP or why we discarded them in our work.

Next to demographic parity and equalised odds, calibra-
tion [29] and predictive parity are also popular notions in
literature. However, Yeom and Tschantz [32] showed that
neither WAE nor WYSIWYG motivate either notion.

Work that considers worldviews usually promotes individual
fairness [10] as suitable for a WYSIWYG setting [12, 18].
Individual fairness is strictly not parity based, but we in-
tended to review parity based notions specifically. However,
as both, equalised odds and individual fairness, are promoted
for WYSIWYG settings, an investigation of their relationship
should be followed up in future work.

Gardner et al. [14] introduced ABROCA scores as measure
for fairness, which rely on different ROC curves of the de-
mographic groups. While equalised odds is satisfied at in-
tersections of ROC curves, slicing analysis with ABROCA
allows for a more nuanced evaluation of the overall fairness
trends for different classification thresholds. Specifically, if
one does not require equality for the demographic groups in
Equations 2 and 3 but only requires an absolute difference
of at most e, ABROCA might allow for easier selection of
classification thresholds. Whether guarantees regarding dis-
parity amplification under WYSIWYG stay true is left for
future work.

Yeom and Tschantz [32] define the notion of an a-hybrid
worldview which assumes that discrimination in ) is partially
explained in )’ to a ration of o € [0, 1] and thus positions
itself between WAE and WYSIWYG. While the authors
present the a-disparity test as a fairness measure, the value
of a needs to be approximated by social research as well as
public discourse.

7. CONCLUSIONS

In this work we reviewed recent literature in search of finding
a suitable fairness notion to employ in responsible APP
systems. The consensus of our search favours equalised odds
over demographic parity, calibration, or predictive parity.
After highlighting APPs relation to WYSIWYG, we further
found support of equalised odds in terms of reframing the
favourable outcome, inspecting possible long-term impacts
and partly relating to equity notions. While equalised odds
still shows limitations in its applicability, we emphasise the
need of further analysis regarding equalised odds in APP
contexts specifically: in terms of equity, relation to individual
fairness, and perceived fairness.
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MEASURING AND MITIGATING BIAS IN
MACHINE LEARNING DATASETS

In the last chapter, we have presented works [1, 8] about assessing fairness in machine
learning models. The studies were carried out as part of the RAPP project and ac-
cordingly focused on educational use cases. The studies highlight the importance of
incorporating fairness assessment when evaluating machine learning models, as biased
models can have severe societal consequences.

Many methods exist to mitigate bias in machine learning pipelines. They can be cat-
egorized into three groups, namely pre-processing, in-processing, and post-processing [13,
20, 41]. Each comes with its own advantages and disadvantages [20] regarding the user’s
needs. Because pre-processing acts on the data directly, it can be expected that mul-
tiple machine learning models will benefit from the same pre-processed dataset. This
advantage was especially important for the RAPP project, as the decision on which
machine learning model to use was not fixed and could change over time due to new
research findings, stakeholders’ needs, or legal requirements.

Following this motivation, we present three works |2, 3, 4] that focus on measuring
and mitigating bias in datasets. All works contribute with new methods and findings
for various scenarios: (1) single protected attribute with two groups [2], (2) single pro-
tected attribute with non-binary groups [3|, and multiple protected attributes [4| that
can contain any number of groups. The last two papers are built upon their previous
ones and encompass more complex cases. With these works, problems that have not
been addressed thoroughly before are tackled. All the scenarios that we have dealt with
cover all possible cases that can occur in datasets with sensitive information. Method-
ologically, our methods are under- and oversampling strategies that are formulated as
combinatorial optimization problems. Due to the high dimensionality of the stated
problems, the following works employ heuristics to find approximate solutions. No-
tably, the framework introduced in the second work [3] can be seen as a generalization
of the first work [2].
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3.1 Improving Fairness for Binary Groups with Gen-
erated Data
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Algorithms are only as good as the data that is provided to them [14]. If the data is
biased, then the decisions made by algorithms are most likely biased as well. Hence,
mitigating bias in data can ensure fair decisions. Many techniques [51, 25, 19| alter
the data by editing features, protected attributes, or labels. We argue in this paper
that these approaches are less interpretable and cannot be used in real-life applica-
tions safely. Another aspect is that many fairness definitions exist and fulfill different
purposes. The user should be able to choose the fairness definition that fits the applica-
tion best, and the pre-processing method should be able to handle the chosen fairness
definition.

Motivated by the rise of generative models in recent years [46, 47|, we deal with
the research question of how synthetic data can be used for fairness. To make the pre-
processed data trustworthy, we formulated a combinatorial optimization problem where
synthetic data is added to the original dataset to ensure representation and fairness. To
solve the optimization problem, we developed a simple but effective heuristic. The user
is left with the choice of how many synthetic points are added to the original dataset.
Depending on the modality of the data, the user can also decide which generative
model to use. Because only synthetic data is added and features are not modified,
our approach can be considered more interpretable: The resulting data contains the
original but has additional synthetic data, where the amount is controlled by the user.

To compare our approach against popular pre-processing methods [33, 51, 25|, we
used the implementations and datasets [38, 37, 31, 44| given by AIF360 [15]. All
datasets contain a protected attribute with a privileged and an unprivileged group,
where the machine learning task is to predict the binary target label. Pre-processing
methods aim to make the two groups more equal in terms of the target label. The
experiments showed that our approach is promising compared to existing methods [33,
51, 25]. The pre-processed datasets, attained with our approach, are fairer than the
original and do not negatively impact machine learning classifiers in terms of accuracy.
We also showed that our approach is indeed fairness-agnostic and can handle any
fairness definition. These results confirm that bias can be mitigated by adding synthetic
data points and alteration is not necessary.
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Abstract. Fairness is a critical consideration in data analytics and
knowledge discovery because biased data can perpetuate inequalities
through further pipelines. In this paper, we propose a novel pre-
processing method to address fairness issues in classification tasks by
adding synthetic data points for more representativeness. Our approach
utilizes a statistical model to generate new data points, which are eval-
uated for fairness using discrimination measures. These measures aim
to quantify the disparities between demographic groups that may be
induced by the bias in data. Our experimental results demonstrate that
the proposed method effectively reduces bias for several machine learn-
ing classifiers without compromising prediction performance. Moreover,
our method outperforms existing pre-processing methods on multiple
datasets by Pareto-dominating them in terms of performance and fair-
ness. Our findings suggest that our method can be a valuable tool for
data analysts and knowledge discovery practitioners who seek to yield
for fair, diverse, and representative data.

Keywords: fairness - bias - synthetic data - fairness-agnostic -
machine learning - optimization

1 Introduction

Data analytics has grown in popularity due to its ability to automate decision-
making through machine learning. However, real-world data can contain biases
that produce unfair outcomes, making fairness in data pipelines involving
machine learning a pressing concern. Fairness in machine learning typically deals
with intervening algorithms providing equitable outcomes regardless of protected
characteristics such as gender, race, or age group.

The existing related works can be divided into three categories [5,8,20]. The
first category of methods are pre-processing methods, which aim to reduce bias
in the data. Examples of such methods include data augmentation and data
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balancing [2]. The second category of methods are in-processing methods, which
aim to enforce fairness constraints during the training procedure [15]. Exam-
ples of in-processing methods include regularization techniques and constrained
optimization [31]. The last category are post-processing methods that allow the
improvement of fairness after training by correcting the outputs of the trained
model [14].

The goal of this paper is to introduce a pre-processing method that achieves
fairness by including generated data points. This is done by utilizing a statisti-
cal model that learns the distribution of the dataset, enabling the generation of
synthetic samples. Additionally, a discrimination measure is employed to eval-
uate the fairness when incorporating the generated data points. Our method
treats the discrimination measure as a black-box, making it able to optimize
any discrimination measure defined by the user. We refer to this property of our
algorithm as fairness-agnostic. This makes it suitable for cases where a specific
fairness notion is required.

For the experimentation, multiple datasets known to be discriminatory were
used. The experiments were performed by firstly loading the datasets and then
pre-processing them using different pre-processing techniques. The pre-processed
datasets were then fed into several classifiers. The performance of each classifier
was then evaluated in terms of performance and fairness to assess the effective-
ness of the pre-processing methods. Our experiments have empirically shown
that our technique effectively lessens discrimination without sacrificing the clas-
sifiers’ prediction qualities. Moreover, it is compatible with any machine learning
model. Of the pre-processors tested, none were able to meet all of these condi-
tions. The scope and application of our method is not necessarily limited to
tabular data and classification tasks, even though experiments were conducted
on them. The method is more broadly suitable for supervised learning tasks
where the data, label, and protected attribute are available. Only the appropri-
ate discrimination measures have to be derived for the right task. Generally, our
primary contributions are:

— The introduction of a novel pre-processing technique that can optimize any
given fairness metric by pre-selecting generated data points to include into
the new fair dataset.

— We carry out a comprehensive empirical study, comparing our method against
three widely recognized pre-processors [9,13,31], using multiple datasets com-
monly found in fairness literature.

— We present interesting and valuable properties, such as the empirical evi-
dence that our method consistently improved fairness in comparison to the
unprocessed data.

2 Related Work

Many pre-processing algorithms in literature alter the dataset to achieve fair-
ness [4,9,31]. Because the methods simply return a fair dataset, they can be used
with any estimator. However, such approaches cannot be used with ease: They
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often require a parameter setting that sets how aggressive the change should be.
As the approaches differ in their methodology, it is hard to interpret the param-
eter’s setting and their unexpected effects on the data. Data alteration methods
also have a higher risk of producing data that do not resemble the original data
distribution in any ways.

Other approaches return a weight for each sample in the dataset that the esti-
mator should account for when fitting the data [1,13]. While the approaches seem
promising [1,13], they require estimators to be able to handle sample weights.
A way to account for this is to replicate samples based on their sample weights.
However, this is not computationally scalable for larger datasets or for larger
differences between the sample weights.

Another related approach is removing data samples that influence estimators
in a discriminatory way [28]. Nevertheless, this approach does not seem feasible
for smaller datasets.

Differently from related works, we present an algorithm that does not come
with the above mentioned drawbacks. Further, our approach is able to satisfy any
fairness notion that is defined for measuring discrimination or bias in the dataset.
While the work of Agarwal et al. [1] also features this property, the fairness
definitions must be formalizable by linear inequalities on conditional moments.
In contrast, our work requires the fairness definitions to quantify discrimination
in a numeric scale where lower values indicate less discrimination. This can be as
simple as calculating the differences of probabilistic outcomes between groups.

While there exist works that train fair generative models to produce data that
is fair towards the protected attribute on images [7,24,27] or tabular data [12,23],
our approach can be seen as a framework that employs generative models and
can therefore be used for any data where the protected attribute is accessible.
Specifically, our research question is not “How can fair generative models be con-
structed?”, we instead deal with the question “Using any statistical or generative
model that learns the distribution of the dataset, how can the samples drawn from
the distribution be selected and then included in the dataset such that fairness can
be guaranteed?”. Other works that generate data for fairness include generating
counterfactuals [26] and generating pseudo-labels for unlabeled data [6].

3 Measuring Discrimination

In this section, we briefly present discrimination measures that assess the fairness
of data. For that, we make use of following notation [5,8,20]: A data point or
sample is represented as a triple (x,y, z), where x € X is the feature, y € Y is
the ground truth label indicating favorable or unfavorable outcomes, and z € Z
is the protected attribute, which is used to differentiate between groups. The sets
X, Y, Z typically hold numeric values and are defined as X = R¢, Y = {0,1},
and Z = {1,2,...,k} with kK > 2. For simplicity, we consider the case where
protected attributes are binary, i.e., k = 2. Following the preceding notation, a
dataset is defined as the set of data points, i.e., D = {(z;, yi, zi) }i_,. Machine
learning models ¢ : X x Z — Y are trained using these datasets to predict the
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target variable y € Y based on the input variables z € X and z € Z. We call
the output g := ¢(x, z) prediction.

Based on the work of [32], we derive discrimination measures to the needs
of the pre-processing method in this paper. To make our algorithm work, a
discrimination measure must satisfy certain properties which we introduce in
the following.

Definition 1. A discrimination measure is a function v : D — RT, where D is
the set of all datasets, satisfying the following axioms:

1. The discrimination measure 1 (-) is bounded by [0, 1]. (Normalization)
2. Minimal and mazimal discrimination are captured with 0, 1 by ¥(-), respec-
tively.

The first and second axiom together assure that the minimal or maximal discrim-
ination can be assessed by this measure. Furthermore, through normalization it
is possible to evaluate the amount of bias present and its proximity to the optimal
solution. As achieving no discrimination is not always possible, i.e., ¥(D) = 0,
we consider lower discrimination as better and define a fairer dataset as the one
with the lower discrimination measure among two datasets.

Literature [2,5,8,19,20,32] on fairness-aware machine learning have classified
fairness notions to either representing group or individual fairness. We subdivide
the most relevant fairness notions into two categories which are dataset and pre-
diction notions and derive discrimination measures from it as suggested by [32].
From now on, we denote x,y,z as random variables describing the events of
observing an individual from a dataset D taking specific values.

Dataset notions typically demand the independency between two variables.
When the protected attribute and the label of a dataset are independent, it is
considered fair because it implies that the protected attribute does not influ-
ence or determine the label. An example to measure such dependency would
be the normalized mutual information (NMI) [29] where independency can be
concluded if and only if the score is zero. Because it is normalized as suggested
by the name, it is a discrimination measure.

Definition 2 (Normalized mutual information). Let H(-) be the entropy
and I(y; z) be the mutual information [25]. The normalized mutual information
score is defined in the following [30]:

I(y; 2)

Ynmr(D) = QM.

Statistical parity [15,31] and disparate impact [9] are similar notions that also
demand independency, except they are specifically designed for binary variables.
Kang et al. [16] proved that zero mutual information is equivalent to statistical
parity. To translate statistical parity to a discrimination measurement, we make
use of differences similarly to Zliobaité [32].
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Definition 3 (Statistical parity). Demanding that each group has the same
probability of receiving the favorable outcome is statistical parity, i.e.,

ply=1|z=1)=py=1[2=0).

Because we want to minimize discrimination towards any group, we measure
the absolute difference between the two groups to assess the extent to which
the dataset fulfills statistical parity. This is also known as (absolute) statistical
disparity (SDP) [8]. A value of 0 indicates minimal discrimination:

Yspp(D) =lply=1]z=1)—ply=1[z=0) (1)

Because disparate impact [9] essentially demands the same as statistical parity
but contains a fraction, dividing by zero is a potential issue that may arise.
Therefore, its use should be disregarded [32]. Note that dataset notions can also
be applied to measure the fairness on predictions by exchanging the data label
with the prediction label.

Parity-based notions, fulfilling the separation or sufficiency criterion [2],
require both prediction and truth labels to evaluate the fairness. Contrary to
the category before, measuring solely on datasets is not possible here. Despite
this, it is still essential to evaluate on such measures to account for algorithmic
bias. Here, the discrimination measure takes an additional argument, which is
the prediction label § as a random variable. According fairness notions are, for
example, equality of opportunity [10], predictive parity (2], and equalized odds [2].

Definition 4 (Equalized odds). Equalized odds is defined over the satisfac-
tion of both equality of opportunity and predictive parity [10],

where equality of opportunity is the case of © = 1 and predictive parity is the
case of i = 0, correspondingly. Making use of the absolute difference, likewise
to SDP (1), we denote the measure of equality of opportunity as Yro(D,y) and
predictive parity as Ypp(D, 7).

To turn equalized odds into a discrimination measure, we can calculate the
average of the absolute differences for both equality of opportunity and predictive
parity. This is referred to as average odds error [3]:

vopps(D.j) = L2OPI + ¥rrD.3) &)

4 Problem Formulation

Intuitively, the goal is to add an amount of synthetic datapoints to the original
data to yield for minimal discrimination. With the right discrimination mea-
sure chosen, it can be ensured that the unprivileged group gets more exposure
and representation in receiving the favorable outcome. Still, the synthetic data
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should resemble the distribution of the original data. The problem can be stated
formally in the following: Let D be a dataset with cardinality n, let n be the
number of samples to be added to D. The goal is to find a set of data points
S ={dy,ds,...,ds} that can be added to the dataset, i.e., DUS with S ~ P(D),
that minimizes the discrimination function ¥ (DU.S). Hence, we consider the fol-
lowing constrained problem:

min Y(DUS)
subject to S ~ P(D)
|S| = n. (3)

The objective (3) suggests that the samples d; that are added to the dataset
D are drawn from P(D). To draw from P(D), a statistical or generative model
Pg that learns the data distribution can be used. Therefore generating data
samples and bias mitigation are treated as sequential tasks where the former can
be solved by methods from literature [22]. Because the discrimination measure
1 can be of any form, the optimization objective is treated as a black-box and
is solved heuristically.

5 Methodology

Our algorithm relies on a statistical model, specifically the Gaussian copula [22],
to learn the distribution of the given dataset P(D). Gaussian copula captures
the relationship between variables using Gaussian distributions. While assuming
a Gaussian relationship, the individual distributions of the variables can be any
continuous distribution, providing flexibility in modeling the data.

Still, the type of model for this task can be set by the user as long as it can
sample from P(D). Because discrimination functions are treated as black-boxes,
the algorithm does not require the derivatives of 1) and optimizing for it leads
to our desired fairness-agnostic property: It is suitable for any fairness notion
that can be expressed as a discrimination function. Our method handles the
size constraint in Eq. (3) as an upper bound constraint, where a maximum of n
samples are added to D.

Our method, outlined in Algorithm 1, begins by initializing D with the biased
dataset D. Then 7 is set as a multiplicative r > 1 of the original dataset’s size.
Lastly in the initialization, the distribution of P(D) is learned by a generative
model Pg. The algorithm then draws m samples from the generative model Pg
which are referred to as the set of candidates C'. The next step is decisive for the
optimization (Line 9): The candidate which minimizes the discrimination most
when included in the dataset D is added to D. The steps of drawing samples and
adding the best candidate to the dataset is repeated till D has a cardinality of 7
or the discrimination is less than the fairness threshold e. Because € is set to 0 by
default, the algorithm can stop earlier before the dataset reaches its requested
size if the discrimination cannot be further reduced, i.e., ¥(D) = 0. Because
calculating ) (DU{c}) (Line 9) does not involve retraining any classifier and solely
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Algorithm 1. Pseudocode of MetricOptGenerator
Input: D,r =125 m=5,e =0
Output: D
Initialization:
1: D—1D
2: i |r-|D|]
Pg « learn distribution of P(D)
Generating fair samples:
for i =1ton—|D|do
if ()(D) < €) then
return D
end if
C « sample m candidates from Pg
D—DuU {argmin, Y(DU{c})}
end for

~

o

ol I Al

— =

return D

evaluates the dataset, this step is practically very fast. In our implementation,
we generate a set of synthetic data points prior to the for-loop, eliminating the
sampling cost during the optimization step. We refer to Appendix A for the
proof outlining the polynomial time complexity of the presented method.

6 Evaluation

To evaluate the effectiveness of the presented method against other pre-
processors in ensuring fairness in the data used to train machine learning models,
we aim to answer following research questions:

— RQ1 What pre-processing approach can effectively improve fairness while
maintaining classification accuracy, and how does it perform across different
datasets?

— RQ2 How stable are the performance and fairness results of classifiers trained
on pre-processed datasets?

— RQ3 How does pursuing for statistical parity, a data-based notion, affect a
prediction-based notion such as average odds error?

— RQ4 Is the presented method fairness-agnostic as stated?

To especially address the first three research questions, which deal with effec-
tiveness and stability, we adopted the following experimental methodology: We
examined our approach against three pre-processors on four real-world datasets
(see Table 1). The pre-processors we compare against are Reweighing [13], Learn-
ing Fair Representation [31] (LFR), and Disparate Impact Remover [9] (DIR).
The data were prepared such that categorical features are one-hot encoded and
rows containing empty values are removed from the data. We selected sex, age,
race, and foreign worker as protected attributes for the respective datasets. Gen-
erally, the data preparation was adopted from AIF360 [3].
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Table 1. Overview of datasets.

Dataset Protected Attribute | Label Size | Description

Adult [17] Sex Income 45222 | Indicates individuals
earning over $50 000
annually

Bank [21] Age Term Deposit | 30 488 | Subscription to a
term deposit

COMPAS [18] | Race Recidivism | 6167 | Arrested again for a

new offense within a
period of 2 years
after initial arrest

German [11] | Foreign Worker Credit Risk | 1000 | Creditworthiness of
loan applicants

All hyperparameter settings of the pre-processsors were kept as they are,
given the implementation provided by AIF360 [3]. For the case of LFR, we
empirically had to lower the hyperparameter of optimizing for fairness. It was
initially set too high which led to identical predictions for all data points. For
our approach, we set r = 1.25 which returns a dataset consisting of additional
25% samples of the dataset’s initial size. The discrimination measure chosen was
the absolute difference of statistical parity (1), which all other methods also
optimize for. Further, we set m = 5 and ¢ = 0 as shown in Algorithm 1.

The experimental methodology for a single dataset is visualized in Fig. 1 as a
pipeline. The given dataset is firstly split into a training (80%) and test set (20%).
Afterwards, the training set is then passed into the available pre-processors.
Then, all debiased data are used to train several classifiers. We employed
three different machine learning algorithms—=k-nearest neighbors (KNN), logistic
regression (LR), and decision tree classifier (DT)—to analyze the pre-processed
datasets and the original, unprocessed dataset for comparison. The unprocessed
dataset is referred to as the baseline. Finally, the performance and fairness is
evaluated on the prediction of the test set. It is noteworthy to mention that the
test sets were left untouched to demonstrate that by pre-processing the training
data, unbiased results can be achieved in the prediction space even without per-
forming bias mitigation in the test data. Due to stability reasons (and to handle
RQ2), we used Monte Carlo cross-validation to shuffle and split the dataset.
This was done 10 times for all datasets. The results from it set the performance-
fairness baseline. While our optimization focuses on SDP, we address RQ3 by
assessing the error of average odds. To answer RQ4, we refer to Sect. 6.2 for the
experimentation and discussion.
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Fig. 1. Experimental methodology visualized as a pipeline

6.1 Comparing Pre-processors

Table 2 presents the performance-fairness test results of pre-processors on differ-
ent datasets (RQ1). For the discrimination, the table displays SDP and average
odds error of the predictions on the test sets. To assess the classifier’s perfor-
mances, we used area under the receiver operating characteristic curve (AUC).
An estimator that guesses classes randomly would produce an AUC score of 0.5.
Here, higher scores imply better prediction performances. Means and standard
deviations of the Monte Carlo cross-validation results are also displayed to eval-
uate the robustness (RQ2). We note that all classifiers except of KNN were
able to handle sample weights in training, which are required for Reweighing.
Therefore Reweighing was not able to mitigate bias in KNN and performed as
well as the baseline in contrast to other approaches including ours.

Because all pre-processors aim to reduce statistical disparity (or the equiv-
alent formulation), we compare the SDP scores between the pre-processors: In
most cases, our approach produced Pareto optimal solutions with respect to
both SDP and AUC. Generally, only Reweighing and our approach appear to
consistently improve fairness without sacrificing notable prediction power. In
direct comparison, LFR improved the fairness at most across all experiments
but at the same time sacrifices prediction quality of all classifiers to such a great
extent that the predictions become essentially useless. In experiments where
LFR attained standard deviations of 0 across all scores (Table 2b, 2d), we inves-
tigated the pre-processed data and found that LFR had modified almost all
labels to a single value. As a result, the estimators were unable to classify the
data effectively, as they predicted only one outcome. The results of DIR are very
inconsistent. DIR sometimes even worsens the fairness, as seen in the COMPAS
and German datasets, where SDP and average odds error are increased in most
settings. This situation arises when there is an excessive correction of the avail-
able discrimination for the unprivileged group, leading to discrimination against
the privileged group. If the discrimination measures are defined such that the
privileged or unprivileged groups do not matter (similarly to this paper), reverse
discrimination would not mistakenly occur by our approach. This extra property
renders our method more suitable for responsible use cases.
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When comparing the average odds error rates (RQ3), our approach has suc-
cessfully reduced algorithmic bias without aiming for it under nearly all exper-
iments. The increase in the average odds error rate (mean), albeit negligible,
was observed only when training DT on the Banking data and LR in the Ger-
man dataset. In all other ten model and dataset configurations, our approach did
reduce the error rate without particularly optimizing for it. This can be expected
in practice as the independency of the label with the protected attribute (SDP)
is a sufficient condition for average odds.

Table 2. The tables displays each classifier’s mean test performance and discrimination
when trained on different pre-processed training sets. The best performing statistic for
each classifier is marked in bold. Minimal standard deviations are marked bold, too.
All values displayed are percentages.

(a) Adult (b) Bank

AUC SDP AVG Odds Error AUC SDP AVG Odds Error
mean std mean std mean std mean std mean std mean std

Model Preprocessor Model Preprocessor
DIR 81.28 0.53 19.65 1.04 24.50 1.27 DIR 67.66 1.24 3.30 2.03 7.81 3.66
LFR 50.18 1.20 0.18 0.46 0.16 0.37 LFR 50.00 0.00 0.00 0.00 0.00 0.00
DT Our 7891 0.52 9.68 1.19 10.55 1.26 DT Our 72.68 0.96 10.36 3.75 6.93 3.42
Original 81.35 0.52 19.77 0.96 24.66 1.21 Original 72.94 1.15 10.69 1.70 6.49 2.97
Reweighing  78.95 0.48 4.96 1.22 1.37 0.76 Reweighing  72.81 1.16 9.58 1.99 5.93 3.07
DIR 75.35 0.86 20.94 2.35 22.31 3.32 DIR 81.42 0.82 843 3.69 6.56 3.16
LFR 51.80 4.96 1.14 3.26 0.70 2.02 LFR 50.00 0.00 0.00 0.00 0.00 0.00
KNN  Our 75.26 0.60 18.84 2.91 19.80 3.54 KNN Our 86.98 0.66 9.05 3.55 5.00 3.74
Original 75.53 0.85 21.09 2.16 22.33 3.05 Original 86.98 0.65 9.05 3.55 5.00 3.75
Reweighing 75.53 0.85 21.09 2.16 22.33 3.05 Reweighing 86.98 0.65 9.05 3.55 5.00 3.75
DIR 80.12 0.59 17.84 0.46 22.80 0.49 DIR 91.48 0.42 3.90 1.08 3.60 2.59
LFR 55.35 8.64 1.33 3.05 0.80 2.02 LFR 50.00 0.00 0.00 0.00 0.00 0.00
LR Our 76.96 0.52 3.60 0.82 1.30 0.63 LR Our 91.25 0.51 6.72 224 287 2.00
Original 80.13 0.59 17.75 0.45 22.71 0.48 Original 92.14 0.34 7.00 2.85 4.37 2.57
Reweighing  77.29 0.51 4.63 0.57 1.90 0.71 Reweighing  92.11 0.36 5.82 2.47 3.37 1.81

(c) COMPAS (d) German

AUC SDP AVG Odds Error AUC SDP AVG Odds Error
mean std mean  std mean std mean std mean  std mean std

Model Preprocessor Model Preprocessor
DIR 70.75 0.53 23.58 4.70 22.06 4.71 DIR 61.15 4.02 23.22 13.70 28.23 14.30
LFR 50.26 3.97 8.32 21.12 8.05 21.17 LFR 50.00 0.00 0.00 0.00 0.00 0.00
DT Our 70.91 0.85 10.55 4.31 8.63 4.06 DT Our 63.08 3.47 16.61 10.90 26.78 11.09
Original 70.76 0.82 21.16 3.64 19.67 3.77 Original 62.76 3.95 15.07 11.29 27.12 10.83
Reweighing  70.35 0.97 10.22 4.02 8.98 2.80 Reweighing  62.71 4.65 17.53 15.03 33.15 6.73
DIR 65.78 2.88 21.74 7.64 20.58 7.03 DIR 55.42 4.44 18.70 9.28 23.91 7.47
LFR 53.58 6.15 2.29 3.67 3.00 4.20 LFR 50.00 0.00 0.00 0.00 0.00 0.00
KNN  Our 65.13 1.49 12.56 7.98 11.94 7.48 KNN  Our 54.21 4.34 12.95 2.95 13.81 3.26
Original 64.84 2.52 15.62 7.88 14.55 8.16 Original 54.08 3.86 16.99 4.63 18.27 4.95
Reweighing  64.84 2.52 15.62 7.88 14.55 8.16 Reweighing  54.08 3.86 16.99 4.63 18.27 4.95
DIR 72.28 0.54 23.20 3.41 21.31 3.77 DIR 78.05 2.15 20.05 11.84 29.79 14.16
LFR 56.94 9.07 1.95 3.44 2.55 3.57 LFR 50.00 0.00 0.00 0.00 0.00 0.00
LR Our 71.78 0.68 2.31 1.51 5.38 1.79 LR Our 77.60 1.73 15.49 10.46 31.00 9.50
Original 72.08 0.48 21.74 3.76 20.01 4.06 Original 78.10 1.67 16.79 11.10 29.83 10.54
Reweighing  71.52 0.76 3.89 246 5.61 2.17 Reweighing  78.05 1.88 16.42 11.10 30.32 10.56

40

185



186 M. K. Duong and S. Conrad
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Fig. 2. Results of optimizing different discrimination objectives with our method on
the COMPAS dataset. Objectives are ordered by columns, classifiers by rows. The
y-axis displays AUC.

6.2 Investigating the Fairness-Agnostic Property

To demonstrate the fairness-agnostic property of our algorithm (RQ4), we eval-
uated our method against the baseline dataset on multiple measures and examine
whether the objective was improved (see Fig. 2). The COMPAS dataset was used
for this experiment. The chosen objectives are: the absolute value of Pearson’s
p, NMI (2), and the objective of disparate impact (DI) as given by [9]. All other
experimental settings remained the same as described prior, except that other
pre-processing methods were not used.

It can be observed that all discrimination measures were lowered significantly.
Generally, our method was able to optimize on any fairness notion, as evidenced
here and Sect.6.1. It was even able to outperform algorithms that were specifi-
cally designed for a single metric, demonstrating its adaptability.
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7 Conclusion

Machine learning can be utilized for malicious purposes if estimators are trained
on data that is biased against certain demographic groups. This can have an
incredibly negative impact on the decisions made and the groups that are being
discriminated against.

The presented pre-processing method in this work is a sampling-based opti-
mization algorithm that firstly uses a statistical model to learn the distribution
of the given dataset, then samples points from this distribution, and determines
which one to add to the data to minimize the discrimination. This process con-
tinues until the predefined criteria set by the user are satisfied. The method can
optimize any discrimination measure as it is treated as a black-box, making it
more accessible for wider use cases.

The results of our experiments demonstrate that our technique is reliable and
significantly reduces discrimination while not compromising accuracy. Although
a few other methods performed similarly in a few experiments, they were not
compatible with certain estimators or even added bias to the original data.
Because fairness was improved among the experiments and our method adds
samples, it indicates that representativeness can be achieved with our method.
Our research underscores the importance of addressing bias in data and we hope
to contribute such concerns in data analytics and knowledge discovery applica-
tions.

8 Discussion and Future Work

The results of our approach demonstrate that it is possible to achieve fairness
in machine learning models using generated data points. Despite our approach
showing promise, it is important to acknowledge that our results rely heavily on
the quality of the statistical model used to generate synthetic data. For tabular
data, Gaussian copula [22] seems to be a good choice.

In future work, we aim to explore the potential of our method in making
pre-trained models fairer with our method. While retraining large models using
debiased datasets may not always be feasible from a cost-effective perspective,
our approach allows using generated data to fine-tune the model for fairness,
which provides a more efficient alternative.

Additionally, our evaluation deals with datasets where the protected attribute
is a binary variable, which leaves some use cases untreated. Neglecting to rec-
ognize non-binary groups can lead to overlooking those who are most in need
of attention. Similarly, research on dealing with multiple protected attributes at
the same time could be done. This is to make sure that no protected group is
being disadvantaged. Previous studies have touched on this subject [1,4,32], but
we hope to reformulate these issues as objectives that work with our approach.

42



188 M. K. Duong and S. Conrad

A Proof of Time Complexity

Theorem 1 (Time complexity). If the number of candidates m and fraction r
are fized and calculating the discrimination (D) of any dataset D takes a linear
amount of time, i.e., O(n), Algorithm 1 has a worst-case time complexity of
O(n?) where n is the dataset’s size when neglecting learning the data distribution.

Proof. In this proof, we will focus on analyzing the runtime complexity of the
for-loop within our algorithm as the steps before such as learning the data distri-
bution depends heavily on the used method. The final runtime of the complete
algorithm is simply the sum of the runtime complexities of the for-loop that is
focus of this analysis and the step of learning the data distribution.

Our algorithm firstly checks whether the discrimination of the dataset Dis
already fair. The dataset grows at each iteration and runs for |rn|—n = [n(r—1)|
times. For simplicity, we use n(r — 1) and yield,

n(r—1)—1 n(r—1)
Y on+i= Y ntitl
1=0 i=1
n(r—1) (r—1) (r—1)

:Zn+21+21

= n?(r—1)+ (n(r = 1)) 2(n(7“ “UHD - e o),

making the first decisive step for the runtime quadratic.

The second step that affects the runtime is returning the dataset that min-
imizes the discrimination where each of the m candidates ¢ € C is merged
with the dataset, i.e., w(f? U {c}). The worst-case time complexity of it can be
expressed by

n(r—1) n(r—1) n(r—1) n(r—
Z m(n+i)=m- Z n+i=m- Z n + Z i
—m- (n%« —py 4 =) ~ nlr = 1))) € O(n?),

which is also quadratic. Summing both time complexities makes the overall com-
plexity quadratic. O

Although the theoretical time complexity of our algorithm is quadratic, mea-
suring the discrimination, which is a crucial part of the algorithm, is very fast and
can be assumed to be constant for smaller datasets. Conclusively, the complexity
behaves nearly linearly in practice.

In our experimentation, measuring the discrimination of the Adult
dataset [17], which consists of 45222 samples, did not pose a bottleneck for
our algorithm.
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3.2 Mitigating Bias for Non-binary Protected At-
tributes with FairDo

Paper: Manh Khoi Duong and Stefan Conrad. Towards Fairness and Privacy: A Novel
Data Pre-processing Optimization Framework for Non-binary Protected Attributes. In
Data Science and Machine Learning, volume 1943 of Communications in Computer and
Information Science. Springer Singapore, 2023.

Personal Contribution: Tackling the limitations of the previous work [2]|, Manh
Khoi Duong solely developed a novel and generalized framework to account for fairness
and privacy in data pre-processing. Manh Khoi Duong single-handedly implemented
the framework, published it as a Python package on GitHub! and PyPI under the name
FairDo [3], and conducted the experiments. All parts of the paper were written by
Manh Khoi Duong. Stefan Conrad supervised the work.

Status: Published

In this paper, we addressed the limitations of our previous work [2] by extending the
methodology to cover non-binary protected attributes. For this, a discrimination mea-
sure that handles this case was used. Furthermore, we introduced a novel optimization
framework, FairDo [3], which is more flexible and generalizable. Due to its flexibility,
we can employ any type of heuristic to solve the optimization problem, making our
prior work [2] a special case of this framework. The two main optimization problems
introduced in our framework involve removing and adding data points to minimize
discrimination. Each serves a different purpose.

Existing works often focus on binary protected attributes. Specifically, all imple-
mented pre-processing methods [33, 51, 25, 19] in AIF360 [15] are only able to deal
with binary protected attributes. But in reality, protected attributes often contain
more than two groups, such as nationality or age groups. This is a major limitation of
existing fairness libraries. To make the pre-processing methods work, AIF360’s sample
datasets are modified to have binary protected attributes. This is done by merging
multiple groups together so that only two groups remain. The two groups are then
considered the privileged and unprivileged groups.

Our framework avoids these limitations by allowing for non-binary protected at-
tributes. When a protected attribute is non-binary, measuring the discrimination be-
comes non-trivial. Since multiple ways to measure such discrimination exist [53], our
introduced optimization framework can account for any fairness metric. We call this
property fairness-agnostic. This is achieved by treating the optimization objective as
a black-box function. This makes our framework flexible and generalizable. To solve
the optimization problem, heuristics are used. In our experiments, genetic algorithms
have been shown to be most effective. Our framework can also employ synthetic data
for fairness and therefore handles privacy concerns as well.

https://github.com/mkduong-ai/fairdo
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Abstract. The reason behind the unfair outcomes of Al is often rooted
in biased datasets. Therefore, this work presents a framework for address-
ing fairness by debiasing datasets containing a (non-)binary protected
attribute. The framework proposes a combinatorial optimization prob-
lem where heuristics such as genetic algorithms can be used to solve for
the stated fairness objectives. The framework addresses this by finding a
data subset that minimizes a certain discrimination measure. Depending
on a user-defined setting, the framework enables different use cases, such
as data removal, the addition of synthetic data, or exclusive use of syn-
thetic data. The exclusive use of synthetic data in particular enhances
the framework’s ability to preserve privacy while optimizing for fairness.
In a comprehensive evaluation, we demonstrate that under our frame-
work, genetic algorithms can effectively yield fairer datasets compared
to the original data. In contrast to prior work, the framework exhibits a
high degree of flexibility as it is metric- and task-agnostic, can be applied
to both binary or non-binary protected attributes, and demonstrates effi-
cient runtime.

Keywords: Fairness - Data privacy - Non-binary - Fairness-agnostic -
Genetic algorithms

1 Introduction

Machine learning has become an increasingly important tool for decision-making
in various applications, ranging from income [17]| to recidivism prediction [18].
However, the use of these models can perpetuate existing biases in the data
and result in unfair treatment of certain demographic groups. One of the key
concerns in the development of fair machine learning models is the prevention of
discrimination regarding protected attributes such as race, gender, and religion.

This work was supported by the Federal Ministry of Education and Research (BMBF)
under Grand No. 16DHB4020.
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Fig. 1. The pipeline consists of three steps: (1) The user sets the sample set S and other
settings, including the objective, discrimination measure, and protected attribute; (2)
Synthetic data is generated if needed; (3) A solver optimizes the fairness objective to
yield a biased-reduced subset Drair from the user-selected set S. If S = G was chosen,
the user obtains a bias-reduced synthetic dataset that does not leak privacy-related
information.

While most of the existing literature focuses on classification problems where
the protected attribute is binary [2,4,6,7,10,20,24,28|, the real world presents
a more complex scenario where the protected attribute can consist of more than
two social groups, making it non-binary. While works that discuss and deal with
non-binary protected attributes exist, and we do not neglect their existence |[5,
14,29]|, we view it as a necessity to contribute further to this field by providing a
flexible framework that accommodates various fairness notions and applications,
including data privacy, to strive for the employment of responsible artificial
intelligence in practice.

Since bias is rooted in data, we introduce an optimization framework that
pre-processes data to mitigate discrimination. In the context of fairness, pre-
processing ensures the generation of a fair, debiased dataset. We address the
challenges associated with non-binary protected attributes by deriving appro-
priate discrimination measures. To prevent discrimination, we formulate a com-
binatorial optimization problem to identify a subset from a given sample dataset
that minimizes a specific discrimination measure, as depicted in Fig. 1. Depend-
ing on the provided sample dataset, which may also include synthetically gen-
erated data, the framework allows for the removal of such data points or the
inclusion of synthetic ones to achieve equitable outcomes. By using generated
data, we can utilize our method in applications where data privacy is a concern.
Since the discrimination objective is stated as a black box, heuristics, which
do not assess the analytical expression of the discrimination measure during
optimization, are needed to solve our stated problem. Our formulation makes
the framework fairness-agnostic, allowing it to be used to pursue any fairness
objective.

The experimentation was carried out on the Adult [17], Bank [22], and COM-
PAS [18] datasets, all known to exhibit discrimination. We compared the dis-
crimination of the datasets before and after pre-processing them with different
heuristics on various discrimination measures. The results show that genetic
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algorithms [12] were most effective in reducing discrimination for non-binary
protected attributes. To summarize, the primary contributions of this paper are:

— We present an optimization framework that renders different approaches for
yielding fair data. The approaches include removing, adding generated data,
or solely using generated data.

— We underscore the framework’s ability to handle cases where data privacy is
a significant concern.

— Our methodology is designed to handle a protected attribute that can be
non-binary, offering broader applicability.

— We carry out an extensive evaluation of the proposed techniques on three
biased datasets. The evaluation focuses on their effectiveness in reducing dis-
crimination and their runtimes.

— We publish our implementation at https://github.com /mkduong-ai/fairdo as
a documented Python package and distribute it over PyPI.

2 Related Work

Recently, related works have equivalently formulated subset selection problems
to achieve fairness goals |7,26]. While in the work of Tang et al. [26], a distri-
bution is generated that represents the selection probability of each feasible set
to maximize the global utility on average, our work aims to return a definite
subset. To achieve fairness according to any defined criteria, our formulation
treats discrimination measures as black boxes. These measures can encompass
both group and individual fairness notions, distinguishing our work from that of
Tang et al. [26], whose framework is limited to group fairness.

Previous studies have also utilized synthetic data to address fairness and
privacy concerns [7,19]. Both of these studies employed heuristics similar to
our approach. In particular, Liu et al. [19] specialized on generating synthetic
data using a genetic algorithm to satisfy specific privacy definitions [3,8]. While
our framework does not generate privacy-preserving data specifically, it utilizes
synthetic data, which can be generated with such methods. Similarly to our
work, Duong et al. [7] leveraged synthetic data by introducing a sampling-based
heuristic for selecting a subset of such data points to minimize discrimination.
Our work generalizes the work of Duong et al. [7] as their approach can be viewed
as a special case of ours. Additionally, our formulation offers greater flexibility
compared to the approach of Duong et al. [7], as it allows for any heuristic to
tackle the task and is also not limited to binary protected attributes.

3 Measuring Discrimination

In this section, we introduce the notation used to derive discrimination measures
for assessing dataset fairness: A data point or sample is represented as a triple
(z,y,z), where x € X is the feature, y € Y is the ground truth label indicating
favorable or unfavorable outcomes, and z € Z is the protected attribute, which
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is used to differentiate between groups. The sets X, Y, Z typically hold numeric
values and are defined as X = R4 Y = {0,1}, and Z = {1,2,...,k} with k > 2.
For instance, in the context of predicting personal attributes, we can use X to
represent numeric values that encode particular aspects of a person. Y typically
describes the positive or negative outcome that we aim to predict for the person.
Z can denote any protected attribute, such as race, which can be used to identify
the person as Caucasian, Afro-American, Latin American, or Asian. We assume
that z is not included as a feature in z. To be able to differentiate between
groups, k > 2 must hold. If £ > 2, the protected attribute Z is said to be non-
binary. Following the definition, a dataset, denoted as D = {d;}}~,, consists of
data points, where a single sample is defined as d; = (x;, y;, z;). Machine learning
models are trained using these datasets to predict the target variable y based on
the input variables x and z. Finally, we denote a discrimination measure with
: D — [0, 1], where D is the set of all datasets.

In the following, x, y, z are noted as random variables that can take on specific
values.

3.1 Absolute Measures

To deal with non-binary groups, Zliobaiteé [29] suggested in her work to compare
groups pairwise. For this, she presented three possible ways which are com-
paring each group with another, one against the rest for each group, and all
groups against the unprivileged group. The author further discussed options to
aggregate the results. Although Zliobaité [29] stated textually how to measure
discrimination for more than two groups, we express them mathematically in this
work. To treat groups equally without presuming which group is unprivileged
and to get the full picture, we choose to make use of comparing each group with
another. We first introduce the common fairness notion statistical parity [16,28],
which demands equal positive outcomes for different groups in Z = {1,2,... k}.
It is usually defined for binary groups, but we present the non-binary cases [29].

Definition 1 (Statistical parity). Demanding that each of the k groups have
the same probability of receiving the favorable outcome is statistical parity, i.e.,

As the group size k grows, the satisfaction of statistical parity becomes less
probable. Because of this, the equality constraints are treated softly by deriv-
ing differences between the groups. Consequently, smaller differences imply more
equality. For binary groups, the difference is often referred to as statistical dis-
parity (SDP) [6].
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Definition 2 (Sum of absolute statistical disparities). Let there be k
groups, then the sum of absolute statistical disparities is calculated as follows [29]:

Yspp-sum(D) = > |Ply=1]z=i)—Ply=1]|z=7j)|
1,JEZL
0]

k k
:Z Z Ply=1|z=4)—Ply=1|z=7)|
i=1 j=i+1

k(k=1)
2

Because the total number of comparisons s ) [29], the average discrimina-

tion between all groups becomes:

koo k
VYspP-avg(D) = k(%—l) : Z Z |IPly=1|z=1)
i=1 j=i+1

- Ply=1]z=})|

Definition 3 (Maximal absolute statistical disparity). Mazimal absolute
statistical disparity measures the absolute statistical disparity between all pairs
1,7 € Z and returns the maximum value. Specifically, it is given by:

wSDP-ma:r(D) = .maX|P(?J =1 | Z = Z)
1,jEZ
- Ply=1]z=j)|

Zliobaité [29], after consulting with legal experts, recommends using the max-
imum function to aggregate disparities, though the choice depends on the ethical
context of the specific use case. Discrimination measures can be seen as social
welfare functions. Minimizing the sum of absolute statistical disparities is analo-
gous to the utilitarian viewpoint [21], which aims to maximize the general utility
of the population. If one decides to care for the least well-off group, then min-
imizing the maximal absolute statistical disparity corresponds to the Rawlsian
social welfare [25].

4 Optimization Framework

Inspired by related works that identify unfair data samples [15,27], we propose
a method to remove such samples for fairness. The task is formulated as a com-
binatorial problem where the aim is to determine a subset Ds,;, of a given set S
such that the discrimination of the subset ¢)(Dt,j,) is minimal, as shown in Fig. 1.
Depending on the application, set S can be the original data D, a synthetic set
G with the same distribution as D, or their union D U G.

4.1 Problem Formulation

To state the problem mathematically, let note S = {s1,s2,...,s5} and further
introduce a binary vector b with the same length as S, i.e., b = (by,bs,...,b5). To
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define the combinatorial optimization problem, each entry b; in b is examined
whether it is 1 (b; = 1), in which case the corresponding sample s; in S is
included in the subset Ds,i.. Therefore, the fair set is defined with

Dfair:{si€S|bi:1,i:1...ﬁ}. (1)
The objective f: 0,1™ — [0, 1] can then be expressed by:

fS,llﬂ(b) = w(Dfair)
=3 fS,’(/J(b) = 1/)({82 es | b;=1,1=1. ffl}), (2)

where fg, is defined as the discrimination of a subset Dy, of the given set
S and v evaluates the level of discrimination on Dyg,;.. Note that the decision
variable is b, for which Dg,;, can be obtained. The subindices S and 9 of fg
can be seen as settings for the objective. Ignoring the subindices, we write out
the combinatorial optimization problem as follows:

min  f(b) (3)

b
subject to b; € {0,1} Vi=1,...,n.

Because the set of feasible subsets P(.S) grows exponentially regarding the car-
dinality of S, we employ heuristics to solve our stated problem.

In the following subsections, we discuss different and useful settings of S that
serve different purposes with their corresponding advantages and disadvantages.

4.2 Removing Samples (S = D)

By setting S = D, it is intended to determine data points in the training set that
can be removed to prevent discrimination. Intuitively, having an overexposure
of certain types of samples that fulfill stereotypes can result in a discriminatory
dataset. In such situations, the most practical step is to remove the affected
samples.

However, this method is not recommended if the given dataset is small. Like-
wise, some could argue that minorities can be easily removed by this method.
Luckily, this can be prevented by choosing the right discrimination measure.

4.3 Employing only Synthetic Data (S = G)

To employ synthetic data, this method relies on a statistical model. The statis-
tical model is used to learn the distribution of the original data P(D). By doing
so, synthetic samples G can be drawn from the learned distribution G ~ P (D).

Relying solely on synthetic data is particularly important in use cases where
data privacy and protection are major concerns and the use of real data is
prohibited. Of course, synthetic data is not necessarily disjoint from the original
dataset and can therefore be a privacy breach itself. For tabular and smaller
datasets, this can be naively mitigated by removing such privacy breaching points
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from the synthetic data by setting S = G \ D. Other ways include populating
differential privacy techniques in the data generation process [1,8,13,19].

When generally using synthetic data, one cannot easily ensure that the cor-
responding label of the features is correct. Training machine learning models on
synthetic data can therefore lead to higher error rates when predicting on real
data. Despite the distribution of the synthetic data following the distribution
of the real dataset, it depends heavily on the method used when it comes to
generating qualitative, faithful data.

4.4 Merging Real and Synthetic Data (S = DU G)

Another approach to generate a non-discriminatory dataset is to merge the orig-
inal dataset D with synthetic data G that has been generated with a statistical
model as described in Sect. 4.3. By combining the two sets S = DUG, it is possi-
ble to increase the size of the resulting dataset while avoiding over-representation
of discriminatory samples.

One advantage of this method is that it can improve the quality of the data
by utilizing both the real D and synthetic data . The resulting dataset can
be larger and more diverse, which can lead to greater robustness when training
machine learning models. If the dataset is too small to apply removal techniques
(S = D) or relying solely on synthetic data (S = G) appears unreliable, merging
the two sets may be a viable option.

However, this method is not without its limitations and comes with dis-
advantages when generally using synthetic data, e.g., quality and faithfulness.
Different from the method described in Sect. 4.3, this method is not applicable
for purposes with privacy concerns as samples from the real data are not omitted.

4.5 Adding Synthetic Data

A different approach that requires a new formulation of the objective is to include
synthetic data points without deleting any samples from the real data. As well, a
set of generated data points G must be given, and the research question is which
of the generated points can lead to a fairer distribution when including them
in the original dataset. The possible use case for this problem is to fine-tune
machine learning models that have already learned from an unfair dataset. This
is mostly useful for large machine learning models where resources are scarce
to retrain the whole model. Following the preceding notation, the fair dataset
becomes:

DM =DU{s; €S |b=1,i=1...7} (4)

and we express the corresponding objective ff;’dqg by:
F5§5 (b) = ¥(DEE)
— A0 =¢v(DU{s;eS|b=1i=1...7}), (5)

where S is set to G to achieve the described approach. Certainly, S can also be
set to D or any other set operation on D with G. Although such settings are
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possible, they do not serve any meaningful purposes. However, one could argue
that setting S = D can act as a reweighing method. Still, we argue against
facilitating duplicates in a dataset with intent, as no additional information is
provided.

As seen, our framework offers many advantages due to its versatility and
therefore potential use in a broad range of applications. By choosing the appro-
priate objective function, discrimination measure, and sample set, the formula-
tion is tailored to the specific intent and use case. Because the formulation is
agnostic to the solver, it can serve multiple purposes without modifying solvers.

Table 1. Overview of Datasets

Dataset Entries | Cols. | Label Protected Description
Attribute

Adult [17] 32561 |22 | Income Race: White, Indicates
Black, Asian- individuals
Pacific-Islander, |earning over
American- $50,000 annually
Indian-Eskimo,
Other

Bank [22] 41188 |53 | Term deposit | Job: Admin, Shows whether

subscription Blue-Collar, the client has

Technician, subscribed to a
Services, term deposit.
Management,
Retired,
Entrepreneur,
Self-Employed,
Housemaid,
Unemployed,
Student,
Unknown

COMPAS [18] | 7214 |8 2-year Race: African- Displays

recidivism American, individuals that
Caucasian, were rearrested
Hispanic, Other, | for a new crime
Asian, Native within 2 years
American after initial
arrest

5 Heuristics

This section presents heuristics that specifically solve combinatorial optimization
problems. These include: a baseline method that returns the original dataset, a
simple random heuristic, and genetic algorithms with different operators.
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1. Original: Uses the original data by returning a vector of ones b = 1;.

2. Random Heuristic: Generates a user-defined number of random vectors,
with each entry having a 50% chance of being zero or one, and then returns
the best solution.

3. Genetic Algorithm (GA): The workflow of GAs [9] involves generating
an initial population of candidate solutions and then repeatedly performing
selection, crossover, and mutation operations over several generations. In our
implementation, the GA terminates earlier if improved solutions were not
found within 50 generations. Following operators were used in our experi-
mentation [11]:

— Selection: Elitist, Tournament, Roulette Wheel (see [11] for more details)

— Crossover: Uniform (each entry of the offspring has the same probability
of either inheriting the entry from the first or second parent)

— Mutation: Bit Flip (flips a fixed amount of random bits for each vector,
that is |p,, - ], where p,, € [0, 1] is the mutation rate)

6 Evaluation

In our evaluation, we conducted multiple experiments to address the following
research questions:

— RQ1 How do the heuristics perform in making the datasets fairer?

— RQ2 How does runtime vary among the heuristics?

— RQ3 How stable are the results across the runs?

— RQ4 Is there a clear winner? If yes, which method is recommended for prac-
tical use?

To answer these research questions, we specifically designed experiments for
the Adult [17], Bank [22], and COMPAS [18] datasets. Both the Adult and COM-
PAS datasets include race as a non-binary protected attribute, whereas the Bank
dataset utilizes the job as a non-binary protected attribute. All datasets were
prepared and cleansed in the same manner: Categorical features were one-hot
encoded, with the exception of the protected attribute and the label. Addition-
ally, rows containing missing values were excluded from all datasets. Table 1
shows details about the datasets used in our experiments after the preparation
and cleansing steps.

Following the dataset preparation, we executed two distinct experiments.
The first experiment (Sect.6.1) was dedicated to hyperparameter tuning of the
GAs, adjusting both population sizes and the number of generations to pin-
point optimal configurations. Armed with these optimal settings, our second
experiment (Sect. 6.2) focused on comparing different selection operators within
GAs (RQ1). Our aim was to determine which operator yielded the best per-
formance. This experiment included comparisons to several baseline methods,
one of which simply returned the original data. By expanding our evaluation to
multiple discrimination measures in this phase, we can comprehensively assess
the effectiveness of GAs in reducing discrimination in datasets.
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The experimental methodology involves the application of heuristics to pro-
duce a binary mask, which yields fair data. We then measure the discrimination
of the resulting dataset. To ensure stability in our findings (RQ3), each experi-
ment was repeated 15 times. We additionally recorded the runtime of each trial
to tackle RQ2. Depending on the experiment, we employed suitable heuristics
that aim to solve each objective with the associated discrimination measure, as
listed in Table 2. For instance, each heuristic either optimizes fg , or giﬁ with
varying settings of S and v as given in the table. In order to perform experiments
with synthetic data, we generated data that has the same size as the original
dataset, i.e., |G| = |D|. The statistical model used to generate synthetic data is
Gaussian copula [23] which is fast and performs well on tabular data. For privacy-
sensitive use cases, we advise utilizing privacy-preserving techniques [1,8,13,19].
All experiments were conducted on an Intel(R) Xeon(R) Gold 5120 processor
clocking at 2.20 GHz.

Table 2. Configuration details of heuristics, objectives, and discrimination measures
for each experiment.

Experiment | Heuristics Objectives (f, S) Disc. Measures (1))
Hyperparam | GA Remove, Merge, Add | Sum SDP
Comparison | Original, Random, Remove, Merge, Add | Sum SDP, Max SDP

GA (Elitist, Tournament,
Roulette Wheel)

6.1 Hyperparameter Tuning

For the genetic algorithm, we performed hyperparameter tuning, exploring var-
ious population sizes [20, 50, 100, 200] and generations [50, 100, 200, 500], all
using tournament selection, uniform crossover, and bit flip mutation at a rate of
5%. These configurations are described in Sect.5. We evaluated the algorithm
on three distinct objectives and set ¥spp.sum as the discrimination measure.

Discrimination. As seen in Fig. 2, the heatmaps display the average discrim-
ination (including the standard deviation) of GAs solving various objectives on
different datasets. Each heatmap shows hyperparameters that were set for the
experimentation. Across the different objectives and datasets, there is a consis-
tent trend indicating that utilizing larger populations combined with a higher
number of generations typically results in less discrimination. This is particularly
evident when contrasting scenarios with a population size of 20 and 50 gener-
ations, which, on average, have discrimination scores higher by 0.1. However,
the improvements in discrimination plateau beyond certain thresholds. Specifi-
cally, once the number of generations surpasses 200 or when the population size
exceeds 100, there is no significant further decrease in discrimination observable.
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Fig. 2. Heatmaps showing discrimination scores (1)spp-sum) after pre-processing with
genetic algorithms using different population sizes (y-axis) and generations (x-axis).
Rows depict the results of Adult, Bank, and COMPAS datasets, while columns repre-
sent the objectives.

Runtime. For brevity reasons, we display the runtimes solely for the Bank
dataset in Fig. 3, given its larger size and the similarity of the results across
other datasets. The outcome of this analysis pointed towards an optimal setting
of a population size of 100 combined with 500 generations. Under our specifica-
tions, executing the GA with these settings takes, on average, between 1.5 and
4.5 min. While increasing the population size further did not show significant
improvements in reducing the bias in the datasets, it proved to be more efficient
in terms of the runtime.

6.2 Comparing Heuristics

After determining that a population size of 100 with 500 generations offered
optimal results w.r.t. discrimination and time, this configuration was maintained
for all subsequent experiments. Here, three GAs were compared, each differing
by their selection operator: elitist, tournament, and roulette wheel selection. All
GAs were set with uniform crossover and bit flip mutation at a rate of 5% to
perform the experiments. Additionally, we established both the original dataset
and the random heuristic as baselines.

Discrimination. Table 3 presents the discrimination results of our experiments.
It is evident that all tested algorithms are stable, as reflected by the low standard
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Fig. 3. Heatmaps showing runtimes in seconds for the Bank dataset after pre-
processing with genetic algorithms using different population sizes (y-axis) and gener-
ations (x-axis).

Table 3. Displayed are the mean discrimination scores, accompanied by standard
deviations, from 15 runs. The heuristics were evaluated across multiple objectives using
varying discrimination measures on the Adult, Bank, and COMPAS datasets. Best
results are marked bold.

Objective | Method Sum SDP Max SDP
Adult Bank COMPAS Adult Bank COMPAS
Add 1. Original 1.07 £0.02 |1.83 £0.09 |1.17 +£0.06 |0.23 £ 0.00 |0.09 £+ 0.00 |0.17 &+ 0.01
2. Random 1.03 £ 0.02 | 2.27 £ 0.07 [0.94 £ 0.03 |0.21 £ 0.00 |0.11 + 0.00 |0.15 £ 0.01
3. Elitist 0.82 + 0.02|1.54 + 0.06 | 0.59 + 0.03  0.16 + 0.00 | 0.07 £+ 0.00 0.10 + 0.00
4. Tournament | 0.97 + 0.02 |2.06 £ 0.06 |0.80 = 0.03 |0.20 & 0.00 | 0.10 £ 0.00 |0.13 = 0.00
5. Roulette 1.03 &£ 0.02 |2.31 £ 0.08 [0.94 £ 0.05 |0.21 +£0.00 |0.11 + 0.00 |0.15 £+ 0.01
Merge 1. Original 1.07 £ 0.02 |1.83 £0.09 |1.17 +£0.06 |0.23 £ 0.00 |0.09 + 0.00 |0.17 4+ 0.01
2. Random 0.80 £ 0.03 |1.46 &+ 0.09 |0.76 & 0.08 |0.16 £ 0.01 |0.07 & 0.00 | 0.12 £ 0.01
3. Elitist 0.21 + 0.04 | 0.42 4+ 0.07 | 0.11 4+ 0.05 | 0.04 + 0.01 |0.02 4+ 0.00 0.01 + 0.00
4. Tournament | 0.58 + 0.04 |1.17 £0.09 |0.51 £0.04 |0.11 &+ 0.01 | 0.05 £ 0.00 |0.09 &+ 0.01
5. Roulette 0.85 £ 0.05 |1.49+0.09 |0.79 £0.09 |0.16 + 0.01 |0.07 £ 0.00 |0.12 £ 0.01
Remove | 1. Original 0.97 £0.00 4.81 +£0.00 |1.89 £0.00 |[0.17 +£0.00 |0.25 £ 0.00 |0.27 £ 0.00
2. Random 0.71 £0.02 |4.07 &+ 0.07 |0.72 &+ 0.03 |0.12 £ 0.00 |0.19 & 0.00 | 0.12 £ 0.01
3. Elitist 0.25 + 0.02|1.41 4+ 0.12 | 0.20 + 0.07 | 0.05 £ 0.00 | 0.07 £+ 0.01  0.01 + 0.00
4. Tournament | 0.57 £ 0.02 |3.29 £ 0.08 |0.56 £ 0.04 | 0.11 + 0.00 |0.15 4+ 0.01 |0.09 £+ 0.01
5. Roulette 0.75 £ 0.03 |4.15 4+ 0.10 |0.75 &+ 0.08 |0.13 £ 0.00 |0.20 & 0.01 | 0.12 £ 0.01

deviations (RQ3). All heuristics were able to reduce the discrimination available
in the datasets in most cases. Elitist selection consistently outperformed other
methods, offering notable improvements in fairness compared to the original
datasets (RQ1). We emphasize that the measures handle non-binary attributes,
providing flexibility in targeting various fairness goals. Further, by the range
of discrimination measures utilized, our methodology can aim for diverse fair-
ness goals, be it the enhancement of the utilitarian social welfare (¥spp-sum)
or Rawlsian social welfare ({)spp.max), as evidenced. An interesting observation
from our study is the varied discrimination levels based on the specific measure
used, as seen in the Bank dataset, where its discrimination is either highest or
lowest when compared with other datasets. This is due to the higher number of
groups, leading to more group comparisons that affect the overall discrimination
score. When examining the objectives, removing both the synthetic and original
data tends to outperform others. This observation is particularly evident in the
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Merge objective. Given the consistent performance of the elitist selection in our

tests, we strongly recommend its use for those aiming to achieve the best fairness
outcomes (RQ4).

Table 4. Mean runtimes in seconds of different methods solving different objectives
with varying discrimination measures on the Adult, Bank, and COMPAS datasets.

Objective | Method Sum SDP Max SDP
Adult Bank COMPAS | Adult Bank COMPAS
Add 1. Original 0+0 0+to0 0oto 0oto 0+0 0+to0
2. Random 50 £ 1 107 £ 12 (14 +£0 51 £ 6 103 +7 |13+0
3. Elitist 320 + 105|605 4+ 224 |53 + 21 |334 + 80 | 636 £ 179 |79 + 23
4. Tournament | 122 £ 38 (209 £ 50 39 +£17 |[119+ 37 |216 + 74 |34 £+ 12
5. Roulette 82 + 26 131 +£46 26 £9 82 + 40 132 + 48 |26 £+ 12
Merge 1. Original 0+0 0+0 0+0 0+0 0+0 0+0
2. Random 46 +£ 3 67 £ 1 15 + 2 44 + 4 66 + 1 15+ 3
3. Elitist 283 + 103|359 + 143 |79 + 25 | 286 + 111|397 + 161 |75 £ 28
4. Tournament | 127 £39 |[185 + 69 36 £ 11 |[131 £61 |169 + 51 44 £+ 19
5. Roulette 69 + 21 127 £ 53 (28+9 83 + 33 118 + 31 |29+ 14
Remove | 1. Original 0+to0 0+0 0+0 0+0 0+o0 0+0
2. Random 23+ 1 44 + 1 114+0 22 + 1 47 £ 11 1140
3. Elitist 138 + 66 | 281 + 119 |52 + 18 176 + 68 290 + 80 |50 + 15
4. Tournament | 78 £ 13 119 £ 25 |24+ 9 73 + 27 132 £46 |25+ 7
5. Roulette 58 £ 27 |72+19 |22+ 8 52+ 24 |71 4+24 |18+ 7

Runtime. An analysis of the runtimes is presented in Table4. The original
method consistently took Os (rounded) to finish. At second comes the random
method and lastly GAs. The elitist operator took the longest, with runtimes
approximately three times slower than the quickest operator, the roulette wheel.
Tournament selection comes in between. Most experiments were finished in 5 min
or less, which is still very efficient. Regarding the measures, the runtimes when
optimizing ¥'spp.max appeared negligibly higher compared to ¥)spp-sum, S0 it can
be disregarded. Generally, larger datasets yielded longer runtimes, revealing a
linear relationship between dataset size and runtime. In addressing the research
question posed in RQ4, it becomes evident that the elitist operator is superior
among the tested methods. Despite being the slowest method, it is still very
efficient at reducing discrimination on datasets consisting of up to 41 188 samples,
as seen in our experimentation.

7 Conclusion

We introduced a novel and flexible optimization framework to reduce discrimi-
nation and preserve privacy in datasets. The framework accommodates various
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intents such as data removal, synthetic data addition, and exclusive use of syn-
thetic data for privacy reasons. Notably, the objectives in our framework are
designed to be independent of specific discrimination measures, allowing users
and stakeholders to address any form of discrimination without modifying the
solvers.

Due to the relatively sparse work existing on dealing with non-binary
attributes, particularly regarding established methods, we tackled non-binary
protected attributes in our experiments by deriving discrimination measures
based on the work of Zliobaité [29] and showed that our framework allowed
the effective and fast reduction of discrimination by employing heuristics.

8 Future Work and Discussion

Future work could include extending the usability of this framework by deriv-
ing different discrimination measurements. Thus, handling multiple protected
attributes as well as regression tasks can be done without modifying the gen-
eral methodology. Additionally, formulating and integrating constraints into the
objective function can also be done, which further enhances the responsibility
of our approach. For instance, we could consider constraints such as group sizes
and add penalties if samples of minorities get removed.

Although we aim for fairness and data privacy with our framework, it is
still important to engage with diverse stakeholders to identify unintended con-
sequences and address possible ethical implications. Particularly, an extensive
discussion and analysis of the used objective and discrimination measure for
a specific application should be done to ensure that the data aligns with the
desired fairness goals.
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In our earlier work, we introduced a fairness-agnostic pre-processing framework [3].
We showed that our framework can be used to mitigate bias in datasets with a single
protected attribute, even if it is non-binary, proving the superiority of our framework
over existing methods. Since it is common for datasets to have multiple protected
attributes and our framework should be able to handle them, we aim to experiment
on this problem with this paper. From the promises of our framework, we expect it to
work seamlessly as long as the proper fairness metric is defined.

The following paper contributes in mainly two aspects [4]. Firstly, we found that
there is no established notion to cover the fairness of datasets with multiple protected
attributes. Further, choosing a fairness metric for datasets generally can become over-
whelming, especially when multiple attributes come into play. Hence, we introduce a
notation that covers multiple protected attributes and provide a guideline for choos-
ing the right fairness metric depending on specific cases. Secondly, we propose a new
fairness metric, opposed to the existing ones, that can be used to measure the fairness
of datasets with multiple protected attributes but is less prone to overestimating bias.
Related works often use an intersectional approach, which leads to exponentially more
groups to consider. When aggregating the results, the bias can be overestimated [40].
In contrast, our proposed metric treats each protected attribute independently and
aggregates the results afterwards.

Finally, the paper concludes with experiments on real-world datasets to show the
effectiveness and adaptability of our framework to minimize discrimination for multiple
protected attributes using several metrics. We also discuss the shortcomings of the
existing framework Fairlearn [16] for comparison. We argue that our framework
is superior, as data integrity constraints are kept intact and not violated. The pre-
processing technique CorrelationRemover in Fairlearn transforms discrete target
labels to continuous values. By changing the statistical data type, the same fairness
metrics and classification algorithms can no longer be used, which makes comparing
CorrelationRemover with our framework infeasible.
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Abstract

Motivated by the recital (67) of the current corrigendum of the AI Act in the European Union, we propose and
present measures and mitigation strategies for discrimination in tabular datasets. We specifically focus on datasets
that contain multiple protected attributes, such as nationality, age, and sex. This makes measuring and mitigating
bias more challenging, as many existing methods are designed for a single protected attribute. This paper comes
with a twofold contribution: Firstly, new discrimination measures are introduced. These measures are categorized
in our framework along with existing ones, guiding researchers and practitioners in choosing the right measure
to assess the fairness of the underlying dataset. Secondly, a novel application of an existing bias mitigation
method, FairDo, is presented. We show that this strategy can mitigate any type of discrimination, including
intersectional discrimination, by transforming the dataset. By conducting experiments on real-world datasets
(Adult, Bank, COMPAS), we demonstrate that de-biasing datasets with multiple protected attributes is possible.
All transformed datasets show a reduction in discrimination, on average by 28%. Further, these datasets do not
compromise any of the tested machine learning models’ performances significantly compared to the original
datasets. Conclusively, this study demonstrates the effectiveness of the mitigation strategy used and contributes
to the ongoing discussion on the implementation of the European Union’s Al Act.

Keywords

Machine Learning, Bias Mitigation, Intersectional Discrimination, Fairness, AI Act

1. Introduction

Discrimination in artificial intelligence (AI) applications is a growing concern since the adoption of
the AI Act by the European Parliament on March 13, 2024 [1]. It still remains a significant challenge
across numerous domains [2, 3, 4, 5]. To prevent biased outcomes, pre-processing methods are often
used to mitigate biases in datasets before training machine learning models [6, 7, 8, 9]. The current
corrigendum of the AI Act [1] emphasizes this in Recital (67):

“[...] The data sets should also have the appropriate statistical properties, including as regards
the persons or groups of persons in relation to whom the high-risk Al system is intended to be
used, with specific attention to the mitigation of possible biases in the data sets [...]”

Since datasets often consist of multiple protected attributes, pre-processing methods should be able
to handle these cases. However, only a few works have addressed this issue [7, 10, 11, 12, 13] and
de-biasing such datasets is still an ongoing research topic. In addition, there is no straightforward
approach to managing multiple protected attributes, as shown in Figure 1.

Our paper mainly focuses on how to measure and mitigate discrimination in datasets where multiple
protected attributes are present. In our first contribution, we provide a comprehensive categorization
of discrimination measuring methods. Besides introducing new measures for some of these cases, we
also categorize existing measures from the literature. Some of the listed measures specifically address
intersectional discrimination and non-binary groups. The second contribution deals with bias mitigation.
For this, we use our published pre-processing framework, FairDo [9], that is fairness-agnostic. The
fairness-agnostic property makes it possible to define any discrimination measure that should be
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Figure 1: Stick figures can be differentiated by their color and shape. In intersectional discrimination, attributes
are intersected, which leads to new subgroups. In non-intersectional, each attribute is treated independently, i.e.,
colors and shapes are not intersecting in this case.

minimized. By implementing the introduced measures, we can therefore mitigate biases for multiple
protected attributes. Another advantage of FairDo is that it preserves data integrity and does not
modify the features of individuals during the optimization process, unlike other methods [14, 3, 7].

We evaluated our methodology on popular tabular datasets with fairness concerns, such as Adult [15],
Bank [16], and COMPAS [17]. We used different discrimination measures to evaluate the effectiveness of
the bias mitigation process. Because a successful mitigation process does not guarantee that the outcomes
of machine learning models are fair, we trained machine learning models on the transformed datasets
and evaluated their predictions regarding fairness and performance. The code for the experiments can
be found in the accompanying repository: https://github.com/mkduong-ai/fairdo/evaluation.

The results of the bias mitigation process as well as the performance of the machine learning models
are promising. They indicate that achieving fairness in datasets with multiple protected attributes
is possible, and FairDo is a proper framework for this task. Overall, our work contributes technical
solutions for stakeholders to enhance the fairness of datasets and machine learning models, aiming for
compliance with the AI Act [1].

2. Preliminaries

To handle multiple protected attributes, we define Z = {Z, ..., Z,} as a set of protected attributes. It
can represent the set of sociodemographic features such as age, gender, and ethnicity. These factors
may make individuals vulnerable to discrimination. Each protected attribute Z; € Z is formally a
discrete random variable that can take on values from the sample space g. In this context, we refer g,
to groups that describe distinct social categories of a protected attribute. For example, let Z represent
gender; then gy, is a set containing the genders male, female, and non-binary. To avoid limitations to a
particular group fairness notion, we introduce a generalized notation based on the works of Zliobaité
[2], Duong and Conrad [9] in the following.

Definition 2.1 (Treatment). Let 1, Eo be events and Zj, be a random variable that can take on values
from gy, then we call the conditional probability

P(Ey | Eq, Zy, = 1)

treatment, where i € gi. E1 describes some favorable outcome, such as getting accepted for a job, while E5
often represents some additional information about the individual, such as their qualifications.

Definition 2.2 (Fairness Criteria). With the definition of treatment, we can define fairness criteria that
demand equal treatment for different groups. Let P(Fy | Fa, Zy = i) and P(Ey | E9, Z) = j) be
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treatments, then we call the following equation:
P(El | E27Zk :Z) :P(El | EQaZk: :])
a fairness criterion, for alli,j € gj.

Definition 2.2 allows us to define various group fairness criteria, including statistical parity [18],
predictive parity [3], equality of opportunity [19], etc. They all demand some sort of equal outcome for
different groups and can be defined by configuring the events F, Fs. For instance, statistical parity [18]
requires that two different groups have an equal probability of receiving a favorable outcome (Y = 1).

Example 2.1 (Statistical Parity [18]). To define statistical parity for the attribute Z, using our notation,
we set B1 .= (Y = 1) and Ey := Q). By setting Ey to the sample space §), we compare the probabilities of
the event Y = 1 across different groups without conditioning on any additional event:

PY=1|92Z,=i)=PY =1|Q, 2 =)
— PY =1|Z,=i)=PY =1| 2, =),

where i, j € g represent different groups.

In real-world applications, achieving equal probabilities for certain outcomes is not always possible.
Due to variations in sample sizes in the groups, it is common to yield unequal treatments, even when
they are similar. Thus, existing literature [2] uses the absolute difference to quantify the strength of
discrimination.

Definition 2.3 (Disparity). Let P(E) | Es, Zy = i) and P(E, | E2, Zi, = j) be two treatments, then we
refer to
67, (4,4, E1, Ep) = |P(En | Bp, Z), = i) — P(E1 | B2, Z = j)|

as the disparity, for alli,j € gy. Trivially, 07, is commutative regarding i, j. In practice, it prevents
reverse discrimination due to the absolute value.

Definition 2.4 (Discrimination). We uset): D — R to denote some discrimination measure that quantifies
the discrimination inherent in any dataset D € . A dataset D consists of features, protected attributes,
and labels for each individual. The explicit form of 1 depends on the cases introduced in Section 3.

3. Measuring Discrimination for Multiple Attributes

We found that numerous scenarios arise when dealing with multiple protected attributes. We categorize
these scenarios based on the number of groups, denoted as |g|, and the number of protected attributes,
denoted as | Z|. By going through all cases, we present possible approaches from the literature as well
as our own suggestions to measure discrimination.

3.1. Single Protected Attribute (|Z]| = 1)

In the case of having only one protected attribute, i.e., |Z| = |{Z1}| = 1, we distinguish between
cases by the number of available groups |g| in the dataset. We categorize the cases by |g| = 0, 1,2, and
g > 2.

3.1.1. No Groups (|g| = 0)

When there are no groups, the measurement of discrimination is impossible if no assumptions are being
made. Discrimination can be assessed through proxy variables [20]; however, this approach can be
imprecise and may introduce new biases. This case is equivalent to having no protected attribute, i.e.,
|Z| = 0.
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3.1.2. Single Group (|g| = 1)

Similarly to the case of having no groups, discrimination cannot be measured when having only one
group. For this, we propose practices where prior information can be incorporated:

1. No discrimination: As no difference towards any other group can be measured, returning a
discrimination score of 0 is one viable option.

¢(D) = 0. (1)

2. Difference to optimal treatment: Another way is to return the absolute difference of the group’s
outcome to the optimal treatment. For example, group ¢ has an 80% chance of receiving the favor-
able treatment. Ideally, having a 100% chance would represent the optimal scenario. Therefore,
the discrimination score is 20% in this case. It is given by:

V(D) = |P(E1 | By, 21 = 1) — 1. ()

3. Difference to expected treatment: We can use the expected treatment as a reference point. For
example, we know that a company has a 50% acceptance rate for job applications. Now a machine
learning classifier is trained to predict whether an applicant will be accepted and the model’s
predictions result in a 60% acceptance rate for group i. Hence, the model is positively biased
towards group ¢ by 10%. This can be formulated as:

”L/}(D) = |P(E1 ’ E27 Zl = Z) _pexpect.|7 (3)

where Pexpect. is the expected treatment. It can describe the average treatment across all groups [21]
or some other prior information that is not included in the dataset.

3.1.3. Binary Groups (|g| = 2)

Without using any prior information, we can calculate the discrimination score by taking the absolute
difference between the treatments of the two groups, as advised by Zliobaité [2]. The discrimination
measure 1) is then simply given by the disparity as mentioned in Definition 2.3.

3.1.4. Non-binary Groups (|g| > 2)

While the case for binary attributes is straightforward, it becomes non-trivial for non-binary attributes
that arise naturally in real-world data. We can fall back to |g| = 2 by calculating the absolute difference
between every distinct group i, j € g. Because the discrimination between 7 and j is the same as
between j and 4, only (‘g‘) pairs need to be compared and we use an aggregation function agg(!) to
report the differences [2]. Lum et al. [22] refers to measures that aggregate or summarize discrimination
scores as meta-metrics. The aggregate can be the sum or maximum function, depending on the use case.

The result for a single protected attribute Z; with two or more groups can be computed as follows:
¥(D) = age') 0z,(i.j, Br, Ea), 4)
4,JE€GK,1<J
where 0z, is the disparity as defined in Definition 2.3 and ¢ < j ensures that each pair is considered

only once (assuming label-encoded groups). According to Zliobaité [2] and her personal discussions
with legal experts, she advocates using the maximum function, i.e.,

Y(D) = max 6z, (4,7, E1, Eo) (5)
2,) €9k ,2<)
= max P(Ey | Eo, Zy = i) — min P(E | Eq, Zy = j). (6)
1€gK J€Gk

Equation (5) describes the maximum discrimination obtainable between two groups. An alternative and
equivalent formulation is given in Equation (6) [7]. The latter is computationally more efficient as it
requires O(2|g|) operations compared to O(|g|?) operations for the former.
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A more general approach to measuring discrimination is to calculate some form of correlation
coefficient between the protected attribute and the outcome. The correlation coefficient can be calculated
using Pearson’s correlation [23], Spearman or Kendall’s rank correlation [24, 25]. The discrimination
measure can then be defined as the absolute value of the correlation coefficient:

Y(D) = [Corr(En, Zy)|. (7)

This approach can be applied to any number of groups. Fairlearn provides a pre-processing method
that removes the correlation between the protected attribute and the outcome by transforming the
data [7]. However, the given approach violates data integrity constraints as categorical attributes are
transformed into continuous values. Moreover, zero correlation does not imply independence between
two variables.

3.2. Multiple Protected Attributes (|Z| > 1)

There are several ways to measure discrimination for multiple protected attributes (| Z| > 1). Based
on the works of Kearns et al. [21], Yang et al. [11] and Kang et al. [13], we categorize them into two
approaches: intersectional and non-intersectional (see Figure 1). Intersectional approaches consider the
intersection of identities. The overlapping of such identities forms subgroups [21]. Non-intersectional
approaches treat each protected attribute independently [11].

3.2.1. Intersectional Discrimination

The central idea of intersectionality is that individuals experience overlapping forms of oppression or
privilege based on the combination of multiple social categories they belong to. In the following, we
will introduce definitions to formulate intersectional discrimination, which is based on the work of
Kearns et al. [21].

Definition 3.1 (Subgroup [21]). Let Z = {Z1,..., Z,} be a set of discrete random variables representing
protected attributes that can take on values from corresponding groups g1, . . ., g,. A subgroup 7 is defined
asi = (i1,...,1p) € g1 X ... X gp. In other words, a subgroup encompasses multiple groups from different
protected attributes.

Definition 3.2 (Subgroup Treatment). Let ¢ be a subgroup as defined in Definition 3.1 and let Z =
{Z,...,Z,} be a set of discrete random variables. Subgroup treatment is then defined as:

P(Ey | Ey, 2y = in, ..., Zy = iy).

Definition 3.3 (Subgroup Disparity). Let Z = {Z1, ..., Z,} be a set of discrete random variables. Let
1,7 € g1 X ... X gp be two subgroups withi = (i1,...,1p) and j = (j1,...,Jp). The disparity between
two subgroups is denoted as 6 z and is given by:

0z(i,7, B, E2) = |P(Ey | Bo, Zy = in, ..., Zy =ip) — P(E1 | B2, Zy = j1,..., Zp = jp)|.

Similarly to Equation (4), we can calculate the discrimination score for multiple protected attributes by
aggregating disparities across all subgroups. A subgroup can be treated like a normal group. According
to Definition 3.1, there are theoretically at least 2P subgroups, where p is the number of protected
attributes. However, not all subgroups may be available in the dataset. For unavailable subgroups, the
disparity cannot be calculated as the corresponding treatment is undefined.

Let us denote the set of available subgroups as Gavait € g1 X ... X gg. To finally capture the
discrepancies across all available subgroup pairs, an aggregation function agg(!) is applied to the
subgroup disparities Sz

wintersect(D) = agg(l) 83(2, J, En, EQ)' )
i7j6Gavail
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Table 1
Example dataset of individuals receiving a favorable (Y = 1) or unfavorable (Y = 0) outcome. The dataset
shows four individuals with their respective age group and sex.

Individual Age Sex Outcome (Y)

1 old Male 1
2 old Female 0
3 Young Male 0
4 Young Female 1

Equation (8) represents the aggregated discrimination between all available subgroups in the dataset.
When using the maximum function as the aggregator, the calculations are equivalent to Equation (5)
and Equation (6). The only difference is that the conditionals are now subgroups instead of groups:

wintersect(D) =  max 3Zk (i,j, E17 EQ) (9)
l’]eGavail
= max P(Ey | Ey,Zy =1i1,...,Zy =1,) — min P(Ey | E2, Zy = j1,...,Zp = jp)-
1€ Gavail JE Gavail

Kang et al. [13] also dealt with intersectional discrimination in their work by introducing a multivariate
random variable Z where each dimension represents a protected attribute. Their fairness objective
is to minimize the mutual information between the outcome and the multivariate random variable.
By minimizing the mutual information, the outcome is independent of the protected attributes, which
is a desirable property for fairness [14, 26]. In this context, zero mutual information implies the
absence of intersectional discrimination [13]. However, this approach relies on expensive techniques to
approximate the mutual information. Using our notation, their formulation can be written as [13]:

mi(D) = MI(Ey, Z), (10)

where MI denotes the mutual information.

3.2.2. Non-intersectional Discrimination

The problem with measuring discrimination for intersectional groups is that it has an upward bias
when using meta-metrics [22]. This is because the number of subgroups grows exponentially with the
number of protected attributes. This leads to many subgroups where the number of samples in each
subgroup is possibly small, resulting in larger noise in the treatment estimates [22].

Besides intersectional groups, Yang et al. [11] listed a non-intersectional definition of groups, called
independent groups. Building on the definition of independent groups, we propose an appropriate
approach to measure discrimination for this type of groups. It is more suitable when dealing with a
large number of subgroups or when intersectional discrimination is not deemed important. Our non-
intersectional approach treats each protected attribute independently and aggregates the discrimination
scores across all protected attributes. For this, a second aggregate function with agg® is introduced,
yielding the following equation:

Yindep(D) = agg'? { agg) 87, (i, ], B, Ez)} : (1)
ZreZ | i,j€gr,i<j

The first-level aggregator agg(!) aggregates disparities within a protected attribute, considering unique

pairs of groups 7 and j. The second-level aggregator agg(?) then combines the results across all protected

attributes. By applying both operators, we obtain a discrimination measure that captures disparities

between groups across multiple attributes.
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3.2.3. Example

Let us consider a dataset with two protected attributes, age and sex (see Table 1). The set of protected
attributes is Z = {Z1, Z2} = {Age, Sex} and the set of available subgroups in the dataset is Gayay =
{Old, Young} x {Male, Female}. We measure discrimination using statistical disparity. For simplicity,
all aggregation functions are set to the maximum function. The intersectional approach yields the
following discrimination score:

wintersect(D) =  max Sz(i,j, (Y = 1)7 Q) (12)
7ﬂJECT‘avail
= ) L (Y =1),Q
ivjrggi(laﬂ {Age, SeX}(Za.]’( )7 )
= PY=1|Z1=14,Zy =19) — in PY=1|Z1=41,2Z9 =
ax ( | Z1 = i1, Zo = i) oy ( | Z1 = j1, Z2 = j2)

=|P(Y =1 Age = Old, Sex = Male) — P(Y = 1 | Age = Young, Sex = Male)| = 1,

while the discrimination score for the non-intersectional approach is given by:

. D) = L7, (Y =1),0Q
wlndep( ) g;:g)é{i,jg;i}i(<jézk(zjjj< )7 )} (13)

= max {0age(Old, Young, (Y = 1), (2), dsex(Male, Female, (Y =1),Q)}
= max{|0.5 — 0.5/, ]0.5 — 0.5} = max{0,0} = 0.

The non-intersectional approach yields a discrimination score of 0 because the disparities for both
protected attributes are 0. This is quite different from the intersectional approach, which reports a
discrimination score of 1. As seen, the results can differ depending on the approach.

4. Experiments

Our experimentation follows a pipeline consisting of data pre-processing, bias mitigation, model training,
and evaluation. To mitigate bias in tabular datasets with multiple protected attributes, we used the
sampling method, FairDo [9], that constructs fair datasets by selectively sampling data points. The
method is very flexible and only requires the user to define the discrimination measure that should be
minimized. In our case, we are interested in a dataset that has minimal bias across multiple protected
attributes. The experiments revolve around the following research questions:

« RQ1Is it possible to yield a fair dataset with FairDo, where bias for multiple protected attributes
is reduced?

« RQ2 Are machine learning models trained on fair datasets more fair in their predictions than
those trained on original datasets?

4.1. Experimental Setup

Datasets and Pre-processing The tabular datasets employed in our experiments include the
Adult [15], Bank [16], and COMPAS [17] datasets. They are known for their use in fairness research and
contain multiple protected attributes. We pre-processed the datasets by applying one-hot encoding to
categorical variables and label encoding to protected attributes. Table 2 shows important characteristics
of the datasets after pre-processing.

Each dataset was divided into training and testing sets using an 80/20 split, respectively. We ensured
that the split was stratified (if possible) based on protected attributes to maintain representativeness
across different groups in both sets.
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Table 2

Overview of Datasets

Dataset Samples Feats. Label Protected Attributes Description
Adult [15] 32561 21 Income Race: White, Black, Asian- Indicates individuals
Pacific-Islander, American- earning over $50,000
Indian-Eskimo, Other annually
Sex: Male, Female
Bank [16] 41188 50 Term Job: Admin, Blue-Collar, Shows whether the
deposit Technician, Services, Manage- client has subscribed
subscription ment, Retired, Entrepreneur, to aterm deposit.
Self-Employed, Housemaid,
Unemployed, Student, Unknown
Marital Status: Divorced,
Married, Single, Unknown
COMPAS [17] 7214 13 2-year Race: African-American, Cau- Displays individuals
recidivism  casian, Hispanic, Other, Asian, that were rearrested
Native American for a new crime
Sex: Male, Female within 2 years after
Age Category: <25, 25-45, >45 initial arrest.

Bias Mitigation Applying the bias mitigation method FairDo [9] to the datasets can be regarded as
a pre-processing step, too. This is because the method simply returns a dataset that is fair with respect
to the given discrimination measure. FairDo [9] offers a variety of options to mitigate bias, and we
chose the undersampling method that removes samples. In this option, the optimization objective is
stated as [9]:

zﬁ(IDfair)a (14)

min

D ED
where D is the training set of Adult, Bank, or COMPAS, and v is the fairness objective function. We
experimented with both ¥intersect and jndep as objectives functions. Bias mitigation is only applied to
the training set and the testing set remains unchanged. FairDo internally uses genetic algorithms to
select a subset of the training set that minimizes the objective function. We used the same settings and
operators as provided in the package and only adjusted the population size (200) and the number of
generations (400).

Model Training We utilized the scikit-learn library [27] to train various machine learning
classifiers, namely Logistic Regression (LR), Support Vector Machine (SVM), Random Forest (RF), and
Artificial Neural Network (ANN). These classifiers were trained on both the original and fair datasets.
Classifiers trained on the original datasets serve as a baseline for comparison. We used the default
hyperparameters given by scikit-learn package for each classifier.

Evaluation Metrics We evaluated the models’ predictions on fairness and performance using the
test set. For fairness, we assessed ¥intersect and Yindep- For the classifiers’ performances, we report the
area under the receiver operating characteristic curve (AUROC) [28], where higher values indicate better
performances. Because removing data points can compromise the overall quality of the data, we also
report the number of subgroups before and after bias mitigation to check for representativeness.

Trials For each dataset and discrimination measure combination, the bias mitigation process was
repeated 10 times. The results were averaged over the trials to obtain a more robust evaluation.

4.2. Results

Fair Dataset Generation Table 3 shows the average discrimination before and after mitigating
bias in the training sets. On all datasets, discrimination was reduced after applying FairDo. Without
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Table 3
Average discrimination and number of subgroups before and after pre-processing the training sets with FairDo.

Dataset Metric | Disc. Before Disc. After Subgroups Before = Subgroups After
Adult Yindep 20% 13% 10 10
wintersect 31% 16% 10 10
Bank Vindep 24% 5% 48 48
wintersect 33% 15% 48 46.2
COMPAS  tindep 30% 5% 34 34
'(/)intersect 100% 17% 34 28.8

considering group intersections, discrimination was reduced by 7%, 19%, and 25% for Adult, Bank, and
COMPAS, respectively. When considering intersectionality, the discrimination was reduced by 15%,
18%, and 83%. Hence, discrimination was reduced by 28% on average across all datasets, thus answering
RQ1 positively. When comparing the discrimination scores, it can be observed that the intersectional
discrimination scores are generally higher. This is because in the intersectional setting, more subgroups
are considered, which potentially leads to larger differences between them [21].

We also report the number of subgroups before and after bias mitigation to assess the impact of
the undersampling method on the dataset. The removal of subgroups can only be observed in the
intersectional setting. In the COMPAS dataset 5.2 out of 34 subgroups were removed on average,
indicating the largest amount of subgroups removed across all datasets. While the Bank dataset consists
of 48 subgroups, only 1.8 subgroups were removed on average. Because the COMPAS dataset’s initial
intersectional discrimination score is 100%, removing more subgroups seems inevitable to reduce bias.

Model Performance and Fairness Figure 2 shows the results of the classifiers’ performances on
the test set. The classifiers’ performances are displayed on the y-axis, while the discrimination values
are shown on the x-axis. We note that the axes do not share the same scale across the subfigures for
analytical purposes.

Classifiers trained on fair datasets did not suffer a significant decline in performance compared to
those trained on original datasets. In all cases, only a slight decrease of 1%-3% in performance can be
noted. This indicates that the bias mitigation process does not compromise the dataset’s fidelity and,
therefore, the classifiers’ performances. Regarding discrimination, a significant reduction is evident.
The x-axis scales are much larger than the y-axis scales, suggesting that changes in discrimination
are larger than changes in performance. For example, the RF classifier trained on the Bank dataset
(Figure 2g) shows a decrease in intersectional discrimination from 38% to 15%, while the performance
only decreases by 2%. Similar results can be observed for the other classifiers and datasets as well,
successfully addressing RQ2. The results suggest that FairDo can be reliably used to mitigate bias in
tabular datasets for various measures that consider multiple protected attributes. Still, we advise users
to carefully perform similar analyses when applying the method to their datasets.

5. Discussion

The results of our experiments show that the presented measures detect discrimination in datasets
with multiple protected attributes differently. When using the intersectional discrimination measure,
more groups are identified and compared to each other. While subgroups are not ignored by this
measure, measuring higher discrimination scores by random chance becomes more likely [21, 22]. In
contrast, treating each protected attribute separately prevents this issue but may lead to overlooking
discrimination. The choice of measure is up to the stakeholders and depends on the context of the dataset
and the regulations that apply to the Al system. We generally recommend using the intersectional
discrimination measure if the number of individuals in each subgroup is large enough to draw statistically
significant conclusions. Otherwise, treating each protected attribute separately is more suitable.

By using the mitigation strategy FairDo [9], the resulting datasets in the experiments have improved
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Figure 2: Results on the test set. The x-axis represents the discrimination values (legend indicates used
measure) and the y-axis represents the classifiers’ performances. We compare the pre-processed (fair)
data with the original data. The points/stars represent averages, and the error bars display the standard
deviations of the AUROC and discrimination values over 10 trials.

statistical properties regarding fairness. Whether intersectionality was considered or not, reducing
discrimination in datasets was possible. At the current state, the AI Act [1] does not explicitly mention
intersectional discrimination nor how to deal with multiple protected attributes generally. While recital
(67) states that datasets “should [...] have the appropriate statistical properties”, it does not specify what
these properties are. Hence, our work serves as an initial guideline for what these properties could be
and how to achieve them in practice.

6. Conclusion

Datasets often come with multiple protected attributes, which makes measuring and mitigating dis-
crimination more challenging. Most existing studies only deal with a single protected attribute, and
works that consider multiple protected attributes often focus on intersectionality. In opposition to
this, we proposed a new non-intersectional measure that treats each protected attribute separately.
This is more suitable when the number of subgroups is too large or the number of individuals in each
subgroup is small. We used both intersectional and non-intersectional measures as objectives and
applied the FairDo framework to mitigate discrimination in multiple datasets. The experiments show
that discrimination was reduced in all datasets and on average by 28%. Machine learning models trained
on the bias-mitigated datasets also improved their fairness while maintaining performance compared
to models trained on the original datasets.
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ENHANCING TRUST IN ASSESSING AND
MITIGATING BIAS

So far, we have covered works that deal with assessing and mitigating bias in datasets
and machine learning models |2, 3, 4]. Assessing bias is an essential step to detect
whether a dataset or a model is biased. Based on the assessment, mitigation methods
such as FairDo [3| can be applied to reduce the measured bias in the dataset. However,
assessment and mitigation methods do not come without challenges regarding their
trustworthiness. Specifically, when dealing with underrepresented minority groups,
assessing bias becomes less reliable and prone to estimation errors due to small sample
sizes. This makes it difficult to trust the results and the decisions made based on them.
Regarding the mitigation methods, they may introduce new biases or reduce the data
quality and therefore impact the performance of machine learning models negatively.

Early works [35, 27| have pointed out the challenges of assessing discrimination for
underrepresented groups. Kearns et al. [35]’s subgroup fairness definition underweights
the discrimination of small groups, and Foulds et al. [27] proposed a Bayesian approach
to estimate two intersectional fairness metrics. However, these works do not address
the trustworthiness aspect and do not deal with disparity metrics that are used in
practice and advised by Zliobaité [53].

To address these challenges, we propose a new fairness assessment method that
incorporates the uncertainty of the bias estimation [7|. In addition to the disparity, an
uncertainty metric is provided which quantifies the reliability of the disparity metric.
This allows the comparison between different models or decision-makers that exhibit
the same amount of bias but come with a different amount of samples. Regarding our
method FairDo, we consider the amount of data that is removed during the mitigation
process and provide users with the option to control the trade-off between fairness and
data lost [6]. By visualizing the Pareto frontier of the trade-off, we ease the decision-
making process for users.
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4.1 Enhancing Trust in Disparity Measures

Paper: Manh Khoi Duong and Stefan Conrad. (Un)certainty of (Un)fairness: Preference-
Based Selection of Certainly Fair Decision-Makers. In ECAI 2024: 27th European
Conference on Artificial Intelligence, volume 392 of Frontiers in Artificial Intelligence
and Applications. 10S Press, 2024.

Personal Contribution: The research idea was developed solely by Manh Khoi
Duong. All written parts of the paper were authored by Manh Khoi Duong with
the supervision of Stefan Conrad.

Status: Published

Disparity measures are commonly used to assess the discrimination inherent in datasets
or machine learning models. They particularly report differences between the outcomes
of different social groups. These outcomes can be, for example, the acceptance rates
of applicants for a job. However, disparity measures do not account for the number of
samples in each group. Most often, they are calculated based on the number of positive
outcomes in each group. This frequentist approach can lead to sampling errors if the
number of samples in a group is small. Drawing conclusions from samples that do not
represent the population can lead to under- or overestimation of discrimination.

In our paper, we refer to the outcomes of specific groups as group treatments. Using
Bayesian statistics |29], we first model the posterior distributions of group treatments,
which represent the uncertainties in their estimations. With the posteriors, it is possible
to display the 95% credible intervals of group treatments. This already allows for a
more comprehensive assessment of discrimination. Our paper goes one step further by
introducing a utility function that maps the disparity and its uncertainty to a scalar
value. This allows for the ranking of multiple machine learning models not only by
their disparity but also by the certainty of their disparity.

Our paper comes with theoretical results and guarantees. The practical implications
of our approach are demonstrated in the paper with a job hiring example. Essentially,
we differentiate between decision-makers (e.g., machine learning models, humans) that
have the same disparity but different uncertainties. For example, a recruiter who
exhibits a disparity of 100% but discriminates against only a few applicants is preferred
over a recruiter with the same disparity who discriminates against more applicants.
This is because we are more certain about the disparity of the latter. The utility value
of the former is higher than the utility value of the latter in our approach. The utility
values represent the preferences we have over decision-makers.
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Abstract. Fairness metrics are used to assess discrimination and
bias in decision-making processes across various domains, including
machine learning models and human decision-makers in real-world
applications. This involves calculating the disparities between prob-
abilistic outcomes among social groups, such as acceptance rates
between male and female applicants. However, traditional fairness
metrics do not account for the uncertainty in these processes and
lack of comparability when two decision-makers exhibit the same
disparity. Using Bayesian statistics, we quantify the uncertainty of
the disparity to enhance discrimination assessments. We represent
each decision-maker, whether a machine learning model or a human,
by its disparity and the corresponding uncertainty in that disparity.
We define preferences over decision-makers and utilize brute-force
to choose the optimal decision-maker according to a utility function
that ranks decision-makers based on these preferences. The decision-
maker with the highest utility score can be interpreted as the one for
whom we are most certain that it is fair.

1 Introduction

Traditional fairness metrics have played an important role in quan-
tifying disparities between different social groups in data, machine
learning predictions, and decision-making systems [27, 26, 5, 1].
However, they fail to address the inherent uncertainty present in real-
world data, i.e., aleatoric uncertainty, particularly when minorities
or generally data samples are underrepresented. Our work is moti-
vated by comparing machine learning models regarding their fairness
in any socially responsible application. We use the umbrella term
decision-maker which can refer to any system or human that makes
decisions based on data. Therefore, our work deals with both human
and algorithmic decision-makers and is not limited to either of them.
Still, for simplicity, our examples only involve humans.

We consider an illustrative scenario (see Figure 1) in a hiring set-
ting in which two different companies, labeled A and B, sought to
hire applicants. We also assume that all applicants in this scenario
have equal qualifications and do not differ in any way except for the
social group they belong to. Company A notably only accepted yel-
low candidates and rejected all blue candidates. Company B acted
in the same way but received significantly fewer applications. When
using statistical disparity [6, 4] to assess discrimination from both
companies, we obtain the same score, which is 100%, signifying the

* Corresponding Author. Email: duong@hhu.de.

disparity of the chances between yellow and blue candidates of get-
ting accepted. Intuitively, we are more certain about the decisions
being made by company A than company B. In the case of com-
pany B, the rejection of blue candidates can be attributed to random
circumstances. In this case, we would judge company A as more dis-
criminatory than company B because we are more certain that A
is unfair and very uncertain about the unfairness of B. But if both
companies accepted all applicants, the disparity would be 0%, and
we would conversely judge B as more discriminatory than A. This is
because we are certain that A is fair, while we are uncertain about the
fairness of B. Lastly, when comparing between uncertain fair and un-
certain unfair decision-makers, we would prefer the former over the
latter. These examples underscore the importance of quantifying and
assessing uncertainty in discrimination evaluations.

In the context of this example, we use the notation A > B to
signify a preference relation, indicating that company A is preferred
over company B. The preferences we obtain are as follows:

fair certain > fair uncertain, €8
fair uncertain > unfair uncertain, )
unfair uncertain > unfair certain, 3)

where unfair and fair refer to a disparity of 100% and 0%, respec-
tively. With these trivial preferences, following research questions
arise:

e RQ1: How do we quantify the uncertainty of a decision-maker’s
(un)fairness?

e RQ2: How do we compare decision-makers that exhibit different
levels of disparity and uncertainty on a continuous scale? How do
we express preferences over them and rank them accordingly?

e RQ3: How do we select the optimal decision-maker according to
our preferences?

We note that the task of selecting the most preferable decision-maker
cannot be done by determining the Pareto front because uncertain
cases can seem more or less fair than certain cases depending on the
circumstances. This can be observed in the preferences (2) and (3).
Furthermore, disparity and uncertainty are not necessarily discrete
values, making it non-trivial to compare between decision-makers
that are represented by them. To answer the research questions, our
paper’s structure and contributions are as follows:

e We first introduce a notation generalizing various group fairness
criteria, eliminating the limitation to a particular group fairness
criterion in our work.
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e Using our notation, we demonstrate how to quantify uncertainties
of group disparities exhibited by decision-makers using Bayesian
statistics [13] (RQ1).

e Representing decision-makers by their disparate treatments of
groups and the uncertainty of it, we formally define preferences
over decision-makers (RQ2). By introducing a utility function,
that assigns a value to each decision-maker, we are able to select
the optimal decision-maker from a set of decision-makers (RQ3).
The utility values allow ranking decision-makers according to our
preferences.

e We evaluate our methodology on synthetic and real-world datasets
to demonstrate its practical usability and necessity.

e We draw ethical conclusions by discussing the implications of our
work and the importance of incorporating uncertainty in discrim-
ination assessments.

e The implementation of the proposed scores and exper-
iments can be found at https:/github.com/mkduong-ai/
fairness-uncertainty-score.

@mpany A
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Figure 1. Both companies, A and B, discriminate against applicants by
only accepting yellow candidates and rejecting all blue candidates. The
statistical disparity score for both companies is 100%. Nevertheless,
company B received fewer applicants, making its case more uncertain.
Which decision-maker do we favor regarding fairness in such a case? What
if both companies accepted all applicants? Who do we favor then?

2 Related Work

Fairness metrics have been widely studied in the literature [27, 26, 5,
1] and have been used to assess discrimination in various domains.
Common are group fairness metrics that report disparities between
social groups. In its simplest form, the disparity is calculated as the
(absolute) difference between the outcomes of two groups, e.g., the
acceptance rates between males and females in a job application pro-
cess [4]. Any other probabilistic outcome can be used as well [6].
It gets more complex when more than two groups are involved. In
this case, aggregating pairwise differences [27, 8] or similarly using
meta-metrics [20] are common approaches. For example, the maxi-
mum disparity possible can be reported in such a case [27]. Depend-
ing on the aggregation method, the intended social welfare is differ-
ent [8]. When dealing with multiple protected attributes, subgroups
(white male, black woman, etc.) can be formed by the cross-product
of the protected attributes. However, exponentially many subgroups
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can be formed in this way, and any classifier can be accused of dis-
criminating against some subgroup. To prevent this, Kearns et al.
[17] proposed to ignore subgroups that represent a small fraction of
the population. Foulds et al. [11] generally criticized ignoring small
subgroups, as minorities are often vulnerable to discrimination. Still,
both works [17, 11] employ a disparity calculation to measure fair-
ness. Hence, the disparity serves as a base for discrimination assess-
ment in several problem settings.

However, relying solely on the disparity to assess discrimination
can be problematic. Such a measurement can be uncertain, for in-
stance, when samples underrepresent a population due to data spar-
sity [16, 22, 12]. Lum et al. [20] showed that meta-metrics are statis-
tically biased upwards when more groups are involved. This effect is
attributed to the increased number of comparisons between groups,
which raises the likelihood of observing greater disparities. The au-
thors combated this by deriving a correction term to de-bias the dis-
parity. Foulds et al. [11] addressed a similar problem where they used
a Bayesian approach to estimate the fairness of underrepresented,
small subgroups. They did it as follows: Subgroups are essentially in-
tersections of protected attributes, which can be represented by joint
and marginal distributions. Under the frequentist perspective, empir-
ical counts can be used to estimate such probabilities. This comes
with disadvantages when the counts are small or when the subgroups
are not present in the data. In such cases, the estimates are uncer-
tain or undefined due to division by zero. Foulds et al. [11] proposed
learning the marginal distribution with probabilistic models, allow-
ing for uncertainty quantification. Singh et al. [24] and Tahir et al.
[25] shared a similar concern about uncertainty in fairness assess-
ments and argued that uncertainty can lead to unfairness.

We follow a similar strategy to Foulds et al. [11] in our work. We
differ by allowing for a more general uncertainty quantification of
fairness that is not limited to subgroups. Additionally, our uncer-
tainty measure is normalized to ensure comparability. Upon quan-
tifying the uncertainty, we express preferences over pairs of dispari-
ties and uncertainties, which is not done in the work by Foulds et al.
[11]. Further, we combine the disparity and uncertainty into a single
utility score, allowing for a straightforward comparison and ranking
of decision-makers. The ranking reflects preferences over decision-
makers, which we introduce in this work.

3 Preliminaries

Protected attributes such as ethnicity, nationality, and gender make
individuals vulnerable to discrimination. We define Z, which repre-
sents a protected attribute, as a discrete random variable that can take
on values from the set g. We refer to g as groups that are distinct
categories an individual can belong to. For example, let Z represent
the gender, then g is a set containing the genders male, female, and
non-binary. Further, Y denotes the outcome of an individual, which
is a binary random variable and Y is the predicted outcome. For both,
Y and Y, we use the values 1 and 0 to indicate positive and negative
outcomes, respectively. We define £1 and E> as events, which are
subsets of the sample space €. The sample space (2 is the set of all
possible outcomes of an experiment.

With the intention of avoiding limitations on a particular group
fairness criterion, we introduce a generalized framework through the
following definition:

Definition 1 (Treatment). We refer to the conditional probability of
FE4 given that Eo occurs and Z takes on the value i € g, i.e.,

P(E1 | B2, Z =1),
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as the treatment of group i.

Using this notation, we can generalize group fairness notions that
are based on conditional probabilities, including statistical parity,
equality of opportunity, predictive parity etc. [4, 14, 26]. These crite-
ria typically demand equal outcomes E; for different groups ¢, j € g
given the same events E>. Expressed with our notation, we yield:
In our case, E: often represents a dichotomous outcome, such as
Y = 1lorY = 0. Therefore, P(E1 | E2,Z = i) can be inter-
preted as the success probability of a Binomial distribution. In the
following, we demonstrate examples of common group fairness cri-
teria expressed with our notation by only specifying E1 and Eo.

Example 1 (Statistical Parity [4]). Statistical parity requires equal
positive outcomes between groups:

PY=1|Z=i)=PY =1]|Z =),

where i,j € g represent different groups. To equivalently express it
with our notation, we set 1 = (Y = 1) and Es = ). By setting
FEo equal to the sample space, we compare the probabilities of the
event Y = 1 across different groups without conditioning on any
additional event.

Example 2 (Equality of Opportunity [14]). To achieve equality of
opportunity, we have to set E1 .= (Y = 1) and E» = (Y = 1),
which results in:

PY=1|Y=1,Z=))=PY =1|Y=1,Z=}).
This is equivalent to equal true positive rates across groups.

Example 3 (Predictive Parity [26]). Predictive parity aims for equal
predictive accuracy across different groups. To achieve this with our

notation, we set E1 = (Y = 1), B2 = (Y = 1) and yield:
PY=1|Y=1,Z=))=PY =1|Y=1,2Z=j).
This is equivalent to equal positive predictive values across groups.

Because achieving equal probabilities for certain outcomes is not
always possible due to variations in sample sizes in the groups, it
is common to yield unequal probabilistic outcomes, even when the
outcomes are similar. Hence, existing literature [27] use the abso-
lute difference between the probabilities to quantify the strength of
discrimination.

Definition 2 (Disparity). We define the difference between the treat-
ments of the groups i,j € g in the following:

8z(i,3, En, B2) = |P(Ey | B2, Z = i) — P(E1 | B2, Z = j)|,

and refer to it as disparity. The disparity satisfies all properties of a
mathematical metric regarding 1, j and is also referred to as fairness
metric.

Higher differences indicate increased discrimination. Trivially, d 7
is commutative regarding i, j. Establishing 6z provides a fundamen-
tal foundation for various scenarios. For instance, it allows us to ag-
gregate pairwise differences between groups, particularly when deal-
ing with attributes that are non-binary [27, 10, 7, 9].
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4 Quantifying Uncertainty

As shown in Equation (4), we can describe fairness criteria by de-
manding equal treatments. However, the treatment of a group ¢ € g
can often exhibit uncertainty due to the limited number of samples. In
this section, we contrast frequentist and Bayesian approaches to esti-
mate the treatment probabilities P(E1 | E2, Z = i). We then model
the uncertainty of the disparity ¢z using the variances of the posterior
distributions. Finally, we define a decision-maker by its disparity and
the corresponding uncertainty, enabling an enhanced discrimination
assessment.

4.1 Estimating Treatment Probabilities

Earlier, we defined treatment as the probability of group ¢ € g re-
ceiving some specific event E; given F». Let us consider the hir-
ing process as an example again, then P(E1 | E2,Z = i) could
represent the chances of group ¢ receiving a job offer £ under the
condition of having a certain qualification E». This example depicts
a Binomial distribution, where the outcome is binary. When having
samples from the hiring process, we can denote the number of appli-
cants in group 7 as:

ni = |{Z =i} N Es|, )
and those of group ¢ who received a job offer as:
kii‘Elﬂ{Z:i}ﬁEﬂ. 6)

4.1.1 Frequentist Approach

In frequentist statistics, the probability of a Binomial distribution is
estimated using empirical counts'. For shorthand, let’s denote p; =
P(E1 | B2, Z = 1), then the estimate is given by:

A__|E1ﬂ{Z:Z'}ﬂE2‘ k;

b= Tz =00 B o ™

With more samples, the estimate becomes more accurate, i.e.,
lim,, 500 Pi = pi. In practice, n; can be small and therefore the
estimate p; can be quite different from the true probability p;.

4.1.2 Bayesian Approach

In Bayesian statistics [13], the quantification of uncertainty involves
modeling p; as a random variable rather than setting it to a fixed con-
stant as in Equation (7). We start with a prior distribution p(p;) that
represents our beliefs before observing any data D. When estimat-
ing parameters for a Binomial event, the Beta distribution, denoted
with B(a, 3), is commonly used as the prior distribution [13]. Simi-
larly to the Binomial distribution, it models binary outcomes. It does
this with two shape parameters, o and 3. To yield a non-informative
uniform prior [13], both parameters are usually set with

®

Qprior = 17
,Bprior = 1.

This setting is motivated by the principle of indifference in Bayesian
statistics and aligns with Laplace’s rule of succession. In the next
step, the prior distribution

p(pi) = B(oyrior, Bprior) 9)

1 Maximum likelihood estimation

81
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is updated. The updated distribution is known as the posterior distri-
bution p(p;| D), which models the distribution of p; after observing
data D and represents our current beliefs.

According to Gelman et al. [13], the posterior can be obtained by
adding the corresponding number of successes and failures to the
shape parameters of the prior distribution. Specifically, the parame-
ters for the posterior are:

(@)

ap()st_ = Olprior + ki, (10)
éégt = ﬂprior +n; — k’L
With the posterior distributions:
p(pi|D) = Blagk, Biod) (11)

for each group ¢ € g in hand, we can compare the group disparities
more comprehensively. The posterior distributions allow us to derive
alternative definitions for treatment and disparity. Since p; and p;
are not single probabilities under this paradigm, the definitions of
treatment and disparity undergo notational modifications.

Definition 3 (Bayesian Treatment). We denote the expected value of
the posterior p(p;|D) as E(p;| D). It is given by [13]:

()
Qpost.

E(pi|D) = — 2
a}mlt + /B;u,zr.

and is the Bayesian estimate of p;.

Definition 4 (Bayesian Disparity). Denoting p; and p; with the ex-
pected value, the Bayesian disparity 6?‘”‘) becomes:

87°(, j, Bv, B2) = |[E(pi|D) — E(p;|D)|.

6P differs from &, marginally if the number of samples is small.

We leave the choice of the disparity definition to the user. We suggest
using Bayesian disparity, if there is an initial belief that both groups
have a 50% chance of receiving the favorable outcome. If such a
belief is not present, the frequentist disparity is more suitable and
less biased. We use the frequentist disparity in our work.

4.2  Modeling (Un)certainty of (Un)fairness

As seen in Figure 2, even with same frequentist treatments for group
i and j (80%), the posterior distributions are vastly different. This is
due to the different group sizes n; and n; and is signified by the vari-
ances of the posteriors. Hence, the variances of the posterior distribu-
tions describe the underlying uncertainties. We denote the variance
with ¢ and it is defined by [13]:

of
(a+B)2(a+B+1)

Due to interpretability reasons, we aim to normalize the variance
to the closed interval [0, 1], where 0 represents no uncertainty and 1
represents maximum uncertainty. For this, it is essential to consider
a few characteristics of the variance. Notably, o3 is monotonically
decreasing with respect to the shape parameters « and 3, i.e., larger
parameters lead to a smaller variance. Given that these shape param-
eters are natural numbers, the largest achievable variance of the pos-
terior distribution, derived from Equation (11), is given by c(1, 2),
or equivalently 0%(2,1). We employ this maximum variance as a
scaling factor, resulting in the following normalized variance &75:

oi(a, B)

og(a, B) = m~

o, B) = (12)

13)

82
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Figure 2. Group ¢ comprises n; = 100 individuals, with k; = 80
receiving the favorable outcome, while group j consists of n; = 10
individuals, of which k; = 8 experience the favorable outcome. The figure
displays the probability density functions of the posteriors. The filled areas
mark the 95% credible intervals of each distribution. Noticeable, we are less
certain about the data from group j. In frequentist statistics, both groups are
treated equally, but the Bayesian approach enables differentiating the groups.

When comparing the disparities between two groups 7,7 € g, we
can use both normalized variances of the posteriors to obtain the un-
certainty of the disparity and answer research question RQ1 with the
following definition.

Definition 5 (Uncertainty). We define the uncertainty of the disparity
between two groups i, j € g as the mean of the normalized variances
of their posterior distributions:

6’%(&1(,2[‘, 1%2[) + &B(a,(;f;zm [E(J)V)I)
5 .

By taking the average, the uncertainties from both groups are com-
bined. A higher uncertainty score indicates a lower precision of the
disparity estimate and vice versa. A maximum uncertainty of 1 is
achieved if both groups consist of a single individual. We can now
define a decision-maker by its disparity and the corresponding un-
certainty in the following definition.

3, (i, j, B, E2) =

Definition 6 (Decision-Maker). A decision-maker D € [0,1]? is
defined by its disparity and the corresponding uncertainty:

D= (52,5§Z).

5 Ranking Decision-Makers

In this section, we begin by defining preferences over decision-
makers, establishing the criteria for what is deemed to be more or
less fair. Subsequently, we formulate a utility function that maps
decision-makers to values that represent the preferences and enables
ranking, thus answering research question RQ2. A higher utility
value indicates a more preferred decision-maker. To autonomously
select the optimal decision-maker, we iterate through all candidates
to find the decision-maker with the maximal utility value (RQ3). Ad-
ditionally, we introduce the concept of indifference curves, offering
insights into cases where two different decision-makers are equally
preferred. The preference definitions in this section are mainly in-
spired by the work of Levin and Milgrom [19] and were adapted to
fit our context.

5.1 Preferences

We recall the preferences (1)-(3) from Section 1 we have over
decision-makers. We first introduce the definition of a preference
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relation and then define the preferences (1)-(3) formally using the
definition of a decision-maker.

Definition 7 (Preference Relation). We denote a strict preference
relation with ~ or < and write D1 > D2 to signify that decision-
maker D1 is preferred over Da. The symbol ~ denotes indifference,
i.e., D1 ~ Dy means that D1 and D2 are equally preferred. The
strict preference relation is transitive, while the indifference relation
is reflexive and transitive.

Definition 8 (Trivial Preferences). We have following preferences
over decision-makers:

fair certain > fair uncertain : (0,0) = (0,1)
fair uncertain > unfair uncertain : (0,1) = (1,1)
unfair uncertain > unfair certain : (1,1) = (1,0)

Due to transitivity, we can derive additional preferences:

fair certain > unfair uncertain : (0,0) = (1,1)
fair certain >~ unfair certain : (0,0) > (1,0)
fair uncertain > unfair certain : (0,1) > (1,0)

The listed preferences are trivial and extreme cases, where a
decision-maker is characterized by extreme instances of (un)fairness
and (un)certainty, i.e., D € {0,1}%. We note that listing all prefer-
ences over decision-makers, as defined in Definition 8, is impossible
because infinite decision-makers exist in the continuous space, thus
making the preference relation incomplete. We call any preference
that is not trivial a non-trivial preference.

Definition 9 (Non-Trivial Preference). D1 > D2 is a non-trivial
preference if and only if D1, Do €]0,1[2

Modeling non-trivial preferences can be challenging as we are
comparing decision-makers that are neither extremely fair, unfair,
certain, nor uncertain. However, it is possible to infer non-trivial pref-
erences from the trivial ones, as we will show in the next section.

5.2 Ranking with Utility Values

By introducing a utility function u, we can translate preferences over
decision-makers into utility values that enable proper comparison,
ie.,

D1 > Dy = u(D1) > u(D2). (14)

Importantly, the utility function must satisfy all trivial preferences
from Definition 8. However, this still leaves us open with infinitely
many decision-makers that are not covered by the defined prefer-
ences, specifically for any D €]0, 1[. Therefore, we need to define a
utility function that is able to assign a value to all possible decision-
makers. By doing so, we can rank all decision-makers accordingly
to the defined preferences and the undefined, non-trivial preferences.
For the latter, we assume that these preferences can be implied from
the utility:

D1 = Dy <— u(Dl) > u(Dz) (15)

Definition 10 (Utility Function). Let D = [0, 1]* be the set of all
decision-makers, a utility function v : D — R is total and must
Sulfill all preferences from Definition 8, that is:

u(0,0) > u(0,1)

u(0,1) > u(1,1)

u(1,1) > u(1,0),

including all derived preferences due to transitivity.
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By demanding totality, we ensure that the utility function is able
to assign a value to every decision-maker D € [0, 1]%. A possible
utility function is given by the following example.

Example 4 (TOPSIS Utility). Motivated by TOPSIS [15], we cal-
culate the utility of decision-makers based on their distances to the
ideal solution (0,0) and the worst solution (1,0). Because utility is

to be maximized, distances should be penalized accordingly. We de-
ﬁne uropxis : [0, 1}2 — [*1, 1] Wllh

uf”PSiS(6Z76§Z) = H(6Z76§Z) - (170)H2 - H(5276§Z) - (0, O)HQ
= 0z =12+ (32,)? = /(62)* + (33,)*.

Theorem 1. wpgis is a utility function as it is total, fulfills all pref-
erences from Definition 8, and preserves the transitive preferences.

Proof. Trivial. uwpsis is total by definition, i.e., a value wopsis (D) ex-
ists for all D € D. Next, input the values from Definition 8 and show
that all preferences including the transitive ones hold. O

The idea behind wuwpsis is that the decision-maker that is closer
to the ideal decision-maker (0, 0) and farther away from the worst
decision-maker (1,0) is rewarded with a higher utility value. The
utility function is not unique and can be replaced by any other func-
tion fulfilling the requirements from Definition 10. Since we mod-
eled the utility function in Example 4 to favor certainly fair decision-
makers and disfavor certainly unfair ones, we can be sure that any
decision-maker with a higher utility value is more preferred than any
other by rational users that have the same preferences as in Defini-
tion 8.

Because a normalized score is more intuitive, stakeholders might
prefer to use the utility function from the following example.

Example 5 (Normalized Utility). We define a normalized utility
Sunction e : [0,1)% — [0, 1] with:

5 (16)

unorm((SZy 5[?2) =

Theorem 2. . is a utility function as it is total, fulfills all prefer-
ences from Definition 8, and preserves the transitive preferences.

Proof. Trivial. Apply the same steps as in the proof of Theorem 1.

O
5.3 Objective Function and Selecting Optimal
Decision-Maker
Let us have a set of decision-makers D = {D1, D2, ..., Dn}, then

the approach to choose the optimal decision-maker D* is given by
solving the following optimization problem:

D™ = argmax
D,eD

For a finite set of decision-makers, this can be solved efficiently with
brute-force search in O(m).

5.4 Indifference Curve

When two decision-makers have the same utility, they are indifferent
to each other, i.e., D1 ~ Ds. In such cases, the user is left with free
choices to select their optimal decision-maker. All points having the
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same utility value lie on an indifference curve. It can be derived by
solving the following equation:

u(D1) = u(Ds). (17)

Let us denote D1 = (a1, az2), D2 = (b1, b2), then we specifically
solve:

V0 —1)2 +a3 /a2 +a3 = /(b1 — 1)2 + 63 — /67 + 3.

(18)

Depending on which variable (a1, az, b1, b2) is treated as a con-

stant, the analytical solution can become excessively long. We did

find such solutions for the indifference curve with symbolic compu-

tation [21], but they are not insightful. We found a trivial solution
with:

For this case, the curve is given when a1 = b1 = 0.5 and a2, b2 can
be any value in [0, 1]. This means that decision-makers are indiffer-
ent as long as their disparities are both 50%. Utility values are also
negative if the disparity is higher than 50% and positive if it is lower.

6 Experiments

Before diving into the experiments, we revisit the example from Fig-
ure 1. We calculate the disparity and uncertainty for the two re-
cruiters, A and B, and list the utility values using wpsis in Table 1.
When comparing the disparities, both recruiters are indifferent as
they are equally unfair towards group j. According to the utility val-
ues, recruiter B has a higher utility than A and is therefore more
preferred. This aligns with the intuition that we are more uncertain
about B’s unfairness than A’s.

Table 1. Revisiting example given in Figure 1.
Recruiter  n; ki n;j kj Di ﬁj DM (52 s 6’?2 ) Utility
A 3 3 3 0 100% 0%  (1.000, 0.480) -0.629
B 1 1 1 0 100% 0%  (1.000, 1.000) -0.414

To explore our methodology more extensively, we conduct exper-
iments on synthetic and real-world datasets. We use synthetic data
to have full control over the disparities and uncertainties of decision-
makers. This is done by setting different group treatments and vary-
ing the group sizes.

6.1 Synthetic Data

We first generate group sizes (n;,n;) € {1,5,10,50}*. Each group
i € g can receive any number of favorable outcomes k; based on its
size n;. For example, if n; = 5, then k; can be any natural number in
[0, 5]. Decision-makers are then created by calculating the disparity

Table 2. Four decision-makers with the highest and lowest utility values
from the synthetic data created in the experiments.

Rank n; k; n; ki i Dy DM (47, 5’?2 ) Utility
1 50 50 50 50 100% 100%  (0.000, 0.006) 0.994
2 50 0 50 0 0% 0% (0.000, 0.006) 0.994
3 50 49 50 49 98% 98% (0.000, 0.013) 0.988
4 50 1 50 1 2% 2% (0.000, 0.013) 0.988
4897 50 0O 50 49 0% 98% (0.980, 0.009) -0.958
4898 50 49 50 O 98% 0% (0.980, 0.009) -0.958
4899 50 50 S50 O 100% 0% (1.000, 0.006) -0.994
4900 50 O 50 50 0% 100%  (1.000, 0.006) -0.994
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and uncertainty through all possible combinations of group sizes and
treatments. This results in 4 900 decision-makers. We then calculate
the utility value using wpsis for each decision-maker.

We list four decision-makers with the highest and lowest util-
ity values from the synthetic data in Table 2. The most favorable
decision-makers, with the same highest utility values, are those
where all individuals from both groups either receive the favorable
or unfavorable outcome, i.e., ki, k; € {0,n;} with k; = k;. Groups
are essentially treated equally and consist of large sample sizes. The
least favorable decision-makers are the ones, where the disparity is
maximized and the uncertainty is lowest. This aligns with the intu-
ition that decision-makers, where we know that they are without a
doubt unfair, are less preferred.

6.2 COMPAS Dataset

We use the COMPAS [18] dataset to evaluate decision-makers. The
dataset contains information about defendants and their criminal his-
tories. We compare different machine learning models, namely Lo-
gistic Regression (LR), Support Vector Machine (SVM), Random
Forest (RF), and k-Nearest Neighbors (KNN), that predict whether
a defendant will be rearrested within two years. These models act
as decision-makers in our context. The dataset consists of 7214 sam-
ples, and we use an 80/20 split for training and testing. Different from
the processed versions of COMPAS in other fairness libraries [2, 3],
the protected attribute ‘race’ has not been reduced to two categories
but is utilized in its original form. To calculate the disparity for this,
we report the following difference [27, 3]:

bz=maxP(Y =0|Z=i)—minP(Y =0|Z =), (20)
i€g Jjcg

where ¥ = 0 is the predicted outcome on the test set, noting that it is
considered the favorable outcome as it indicates that a defendant will
not be rearrested. Using this formula, the most and least privileged
groups can differ for each model.

Table 3 displays the results of the experimentation on the COM-
PAS dataset. The models are ranked based on their utility values with
Ugopsis- We also report the accuracy of each model. The Logistic Re-
gression model has the highest utility value and is therefore the most
preferred. Interestingly, we observed that Asians are always the most
privileged group, while Native Americans are always the least priv-
ileged group. Nearly all Asians receive a favorable outcome, while
only a few Native Americans do. Both groups come with a small
sample size and are therefore associated with high uncertainty. In this
real-world scenario, ranking models by their utility values aligns with
ranking them by the disparity . This is because the utility function
is designed to favor decision-makers with lower disparities. However,
utility values contain information about the uncertainty of the dispar-
ities. Moreover, as illustrated in the example from Table 3, utility
values are essential for distinguishing between decision-makers who
exhibit the same level of disparity. In cases where both disparity and
uncertainty are equal, the utility values are also the same. This is the
case for the SVM and RF models in our experiment. For this, we ad-
vise considering the accuracy of the models as well. To conclude, LR
has the highest utility value and accuracy, making it the most suitable
model for recidivism prediction in this case.

6.3 Summary of Results

Our work addresses three key research questions. Firstly, we es-
tablish a method to distinguish between decision-makers exhibiting
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Table 3. Results from the COMPAS dataset.
Model  Most Privileged (i)  Least Privileged () n; ki n; k;  p; Dj DM (67, Er?z )  Utility  Accuracy
LR Asian Native American 6 6 4 2 100% 50%  (0.500, 0.431) 0 T2%
KNN Asian Native American 6 5 4 0 83.33% 0% (0.833, 0.366) -0.508  66.81%
SVM Asian Native American 6 6 4 0 100% 0% (1.000, 0.288) -0.753  71.10%
RF Asian Native American 6 6 4 0 100% 0% (1.000, 0.288) -0.753  70.20%

the same levels of discrimination by integrating uncertainty into our
analysis (RQ1). This involves modeling the uncertainty of the mea-
sured disparity of outcomes between groups. Using both disparity
and uncertainty, we define a decision-maker and establish our prefer-
ences among them. Secondly, to compare decision-makers within the
continuous space of preferences, we introduce a utility function that
evaluates each candidate. The utility values are then used to rank all
decision-makers according to the defined preferences (RQ?2). Lastly,
to identify the optimal decision-maker, we introduce an optimiza-
tion objective, allowing us to select the most suitable candidate, thus
addressing RQ3. The synthetic and real-world experiments demon-
strate the practical usability and necessity of our methodology to re-
liably assess the fairness of decision-makers.

7 Discussion

While we answered all research questions prior, we want to discuss
several aspects of our methodology, including the scope of our work,
in this section.

It is important to model the utility function in such a way that
it reflects the user’s preferences. This is because non-trivial prefer-
ences are implied by the utility function. Here, we refer the reader
to methods that map multiple criteria to a single value, such as TOP-
SIS [15] or the Analytic Hierarchy Process [23]. Ranking decision-
makers based on the utility function is a good starting point to check
if the preferences are correctly modeled.

Another important aspect is the indifference curve. We found that
decision-makers are indifferent to each other as long as their dis-
parities are both 50%. Here, the utility function is not sufficient to
differentiate between decision-makers, and the choice is left to the
user. We discourage choosing such a decision-maker where the un-
certainty is close to zero. This is because 50% disparity is quite high
in practice. Decision-makers with a higher level of uncertainty are
more preferred in such cases.

Our methodology is not invulnerable to manipulation. For exam-
ple, if a human decision-maker is aware of the internal workings of
our method, he or she could artificially increase the uncertainty of
their disparity to appear less discriminatory. In a hiring scenario, this
can be done by generally rejecting candidates coming from a very
marginalized group where the number of samples is small. In such
a case, minority groups should be grouped together into one large
group to avoid this kind of manipulation.

8 Conclusion

When dealing with small sample sizes, particularly in the case of mi-
nority groups, we are often uncertain about the collected data and
the information derived from it. Group fairness metrics aim to report
how different groups are treated based on some specified events and
outcomes, disregarding uncertainty. Therefore, we first introduce a
method utilizing Bayesian statistics to quantify the uncertainty of the
disparity of group treatments and employ them to enhance the assess-
ment of discrimination. With both the disparity and the uncertainty,

we define decision-makers and derive preference relations over them.
By introducing a utility function that aligns with these preferences
and is defined for every possible decision-maker, we are able to se-
lect the most preferred decision-maker with the largest utility from
a set of candidates using brute-force. Our methodology comes with
proven guarantees, and we have demonstrated its behavior on syn-
thetic and real-world datasets.

The implications of our work are noteworthy, as we are able to dif-
ferentiate between systematic discrimination and random outcomes
and have defined preferences in such cases. Decision-makers ex-
hibiting discrimination on fewer samples are more preferred than
those exhibiting discrimination on larger sample sizes. Similarly, a
certainly fair decision-maker is preferred over an uncertainly fair
decision-maker. The latter is when the decision-maker receives fewer
samples. Our methodology can be used for a wide range of applica-
tions, including evaluating machine learning models as well as hiring
and admission processes at companies and universities. Additionally,
the utility function can also be incorporated into the loss function of
a machine learning model to penalize decisions that are certainly un-
fair.

Ethics Statement

With our proposed utility score, we address the issue of reporting
discrimination in uncertain cases. The proposed score can protect
decision-makers from discrimination accusations when the dispar-
ity they exhibited is uncertain, while also ensuring that those who
are clearly discriminatory are appropriately penalized. Consequently,
the societal impact of our work is positive. Still, further research is
needed to investigate the impact of our method on several real-world
applications.
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4.2 Trusting Fair Data by Incorporating Data Qual-
ity Measures

Paper: Manh Khoi Duong and Stefan Conrad. Trusting Fair Data: Leveraging Qual-
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Discovery, volume 14912 of Lecture Notes in Computer Science. Springer Cham, 2024.

Personal Contribution: Manh Khoi Duong developed the idea to enhance trust
of FairDo [3|. The methodology of the research was implemented completely by Manh
Khoi Duong. Manh Khoi Duong wrote all parts of the paper. Stefan Conrad super-
vised the work.

Remark: The following paper [5] is an extended version of the conference paper,
containing additional details and results.

Status: Published

Pre-processing data for fairness is a double-edged sword. While such methods are
able to mitigate bias, data quality and integrity often come with compromises. One
of the most popular fairness Python libraries, ATF360, implements four pre-processing
techniques to mitigate bias [33, 51, 25, 19|, of which three transform and edit the
features. Only one technique, Reweighing [33], assigns weights to the samples that are
used in the training process. Fairlearn [16] is another Python library that provides
a set of algorithms to mitigate bias. It includes a pre-processing technique called
CorrelationRemover that transforms the features to remove the correlation with the
sensitive attribute.

All of the aforementioned techniques (with the exception of Reweighing) have one
common drawback: They alter the data in an uninterpretable way [2]. We argue that
our methods |2, 3] are more interpretable because they are over- and undersampling
techniques. Data is either added or removed, but features are not altered. This is
a huge advantage because data points exist in the original or synthetic dataset (used
for oversampling). This is not the case for feature transformation techniques. Still,
specifically when removing data, a lot can happen, and certain guarantees are needed
to ensure that the data can be trusted.

In this paper, we propose a modification of a fairness metric and introduce several
novel optimization problems to enhance trust in fairness-driven data removal tech-
niques. Specifically, our work guarantees that no protected group is completely re-
moved from the dataset during the removal process. Additionally, users are introduced
to a new objective, which is to minimize the number of removed samples. Similarly
to the fairness-utility trade-off [18], users can now decide the extent to which they are
willing to compromise fairness to keep the data intact. All methods are implemented
and extended in the FairDo [3| package. The updated package includes new solvers for
the stated multi-objective optimization problems.
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Abstract. In this paper, we deal with bias mitigation techniques that
remove specific data points from the training set to aim for a fair rep-
resentation of the population in that set. Machine learning models are
trained on these pre-processed datasets, and their predictions are ex-
pected to be fair. However, such approaches may exclude relevant data,
making the attained subsets less trustworthy for further usage. To en-
hance the trustworthiness of prior methods, we propose additional re-
quirements and objectives that the subsets must fulfill in addition to
fairness: (1) group coverage, and (2) minimal data loss. While removing
entire groups may improve the measured fairness, this practice is very
problematic as failing to represent every group cannot be considered fair.
In our second concern, we advocate for the retention of data while min-
imizing discrimination. By introducing a multi-objective optimization
problem that considers fairness and data loss, we propose a methodol-
ogy to find Pareto-optimal solutions that balance these objectives. By
identifying such solutions, users can make informed decisions about the
trade-off between fairness and data quality and select the most suitable
subset for their application. Our method is distributed as a Python pack-
age via PyPI under the name FairDo'.

Keywords: Fairness - Bias mitigation - Data quality - Coverage - Al
Act.

1 Introduction

Machine learning models are often trained on biased data, which can lead to
biased predictions [5]. A common approach to addressing fairness concerns is to
use bias mitigation techniques. They can be categorized into pre-processing,
in-processing, and post-processing [16]. Pre-processing techniques aim to re-
move bias from the training data before training a machine learning model, in-
processing techniques modify the learning algorithm, and post-processing tech-
niques adjust the predictions.

* Manuscript submitted to the 26th International Conference on Big Data Analytics
and Knowledge Discovery (DaWaK 2024).
! https://github.com /mkduong-ai/fairdo
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2 M. K. Duong, S. Conrad

Because bias can be introduced at various stages during data preparation
steps, pre-processing techniques can be integrated into the data preparation
pipeline to ensure that the training data is fair. Some of the pre-processing tech-
niques involve the removal of certain data points from the training set [20,8,9].
By removing certain data points, the machine learning model is trained on a
fair subset and its predictions are expected to be fair as well. These techniques
aim to fix representation bias in the data. While they tackle the root cause of
the problem, they are deemed problematic as they may lead to the exclusion of
relevant data.

In this paper, we explore multiple problems that can arise from the removal
of data points and propose a decision-making methodology for selecting a subset
that is more trustworthy for the user. One particular problem is the removal
of groups as a whole, i.e., lack of coverage. For instance, the elimination of
non-privileged groups can be considered fair by various fairness metrics, yet it
fails to align with our main objective, which is to represent every group fairly
in the resulting dataset. Removing entire groups can be seen as equivalent to
underreporting discrimination. Another problem we tackle is the amount of data
removed. When removing too many data points, the resulting dataset may not
accurately represent the original data and data quality is compromised. Hence,
our second objective is to retain as much data as possible. With this additional
objective, there is a trade-off between fairness and the amount of data removed.

In summary, our main contributions are as follows:

— We present two additional criteria, coverage and data loss, to enhance trust-
worthiness for fairness-driven data removal techniques.

— We propose a multi-objective optimization problem that considers fairness
and data loss. Using NSGA-II [6], we find Pareto-optimal solutions that the
user can choose from.

— We provide an extensive and empirical evaluation of our proposed method-
ology on three real-world datasets (Adult [14], Bank [17], COMPAS [15])
and evaluate the attained subsets by training machine learning models on
them. We assess the models’ fairness and performances by comparing them
to models trained on the original datasets.

— We publish our methods in an open-source and documented Python package
FairDo that can be used on-the-fly to pre-process datasets. It comes with
several tutorials and examples.

2 Related Work

While there are many bias mitigation techniques, and some of them are imple-
mented in popular Python packages such as AIF360 [1] and Fairlearn [2], the
included pre-processing techniques are not able to deal with non-binary groups
and at the same time transform the data in an uninterpretable way by edit-
ing features and labels. The package FairDo [9] aims to address these issues.
It is a highly adaptive framework for removing data points to achieve fairness.
In this framework, it is possible to deal with binary, non-binary groups, and
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Trusting Fair Data 3

multiple protected attributes if the fairness metric is defined accordingly. While
the resulting fair datasets are more interpretable, as they are subsets of the
original dataset, data removal can also be viewed critically. One can argue that
their framework offers other solutions, such as adding synthetic data points to
the original data for fairness. However, all solutions are based on data removal
within their framework.

Drawing inspiration from prior research that has addressed group represen-
tativeness [7,19,4], we extend the methodology of Duong et al. [9] accordingly.
There are many ways to define representativeness. The work of Stoyanovich et
al. [19] explores two main definitions: proportional representation and coverage.
Proportional representation ensures that the dataset contains a representative
number of data points from each group. Coverage, on the other hand, ensures
that the dataset covers the entire population. We aim for coverage in our work
and argue that aiming for proportional representation is not feasible because the
group counts are given beforehand and not much can be done about it during
the data removal process. Coverage only requires each group to be represented
at least once in the dataset and is hence a more relaxed constraint.

The work of Catania et al. [4] is also related to our work. They propose a
constraint-based optimization approach for their problem, which is to mitigate
biases in datasets during a selection-based query. We deal with selecting a subset
that optimizes a certain fairness objective and do not consider being in a query
setting.

3 Preliminaries

Following definitions are primarily based on the work of Zliobaité [22] and taken
from Duong et al. [9]. We applied minor modifications to fit the definitions to
the context of this paper.

3.1 Measuring Discrimination

Protected attributes such as race, gender, and nationality make individuals vul-
nerable to discrimination. Generally, we use Z to represent a protected attribute
and Y to denote the outcome for an individual. Formally, we define Z and Y as
discrete random variables. Z can take on values from the sample space g, which
represents social groups such as male, female, and non-binary. For Y, we use the
values 1 and 0 to indicate positive and negative outcomes, respectively. Further,
we denote z; and y; to refer to the values of the i-th individual.

Definition 1 (Dataset). We define a dataset D as a set of data points d;:
D= {d’i}?zla

where n is the number of data points in the dataset. A data point can be defined
as a triplet (z;, zi,y:), where x; is the feature vector, z; is the protected attribute,
and y; is the outcome.
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4 M. K. Duong, S. Conrad

Fairness criteria are often based on conditional probabilities, and typically de-
mand some equal outcome between groups [13,21]. One of the most common
fairness criteria is statistical parity [3].

Definition 2 (Statistical Parity [3]). Statistical parity requires equal positive
outcomes between groups:

PY=1|Z=i)=PY =1|Z=3j),
where i,j € g represent different groups.

Typically, the probabilities are estimated using sample statistics. Because achiev-
ing equal probabilities for certain outcomes is not always possible, existing lit-
erature [22] present measures to quantify the level of discrimination.

Definition 3 (Statistical Disparity [22]). Statistical disparity is defined as
the absolute difference between the probabilities of the positive outcome ¥ = 1
between two groups i,j € g:

52(,4) = |P(Y = 1| Z =) = P(Y = 1] Z = j)|.

Establishing 0z provides a fundamental foundation for various scenarios. For
instance, it allows us to aggregate pairwise differences between groups, partic-
ularly when dealing with attributes that are non-binary [22]. This allows us to
quantify discrimination for more than two groups.

Definition 4 (Disparity for Non-binary Groups). We introduce an aggre-
gate function agg™M) as a function that takes a set of values and returns a single
value. The function agg") can represent, for example, the sum or mazimum
function. With agg™), we can compute the discrimination for a single protected
attribute Z with any amount of groups. Simplifying notation, we write ¥ (D) to
represent the discrimination measure for a dataset D:

(D) = agg™ 62(4, 7).

1,J€g,i#]

Ezample 1 (Mazimal Statistical Disparity). The maximal statistical disparity is
defined as:

'L/}SDP—max(D) =  maX 62(7':.7)
1,J€9,i#]

It describes the maximum discrimination obtainable between two groups.

There are many ways to measure discrimination in a dataset. In this paper, we
focus on the maximal statistical disparity as it provides an interpretable measure
of discrimination and is recommended in the work of Zliobaité [22]. Still, our
framework can be extended to other measures as well, that is, any ¢ that maps
a dataset to a positive value. Our framework only assumes that the objective
is to minimize 1. We use the term discrimination measure and fairness metric
interchangeably to refer to .
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3.2 Fair Subset Selection

Duong et al. [9] proposed a framework for removing discriminating data points
from a given dataset D = {d;} ;. They stated the problem as finding a subset
Dtair € D, which minimizes the discrimination in that subset. This describes
following combinatorial optimization problem:

Hn Y (Drair).- (1)

To make the problem solvable, the authors [9] introduced a binary decision
variable b; for each sample d; € D, where b; = 1 indicates if the sample d; is
included in the fair subset Dg,;, and 0 otherwise. More formally Dg.;, is defined
as:

Diair = {dL eD ‘ b, = 1}. (2)

Defining b = (b1, ba,...,b,) € {0,1}" as a solution vector, finding the optimal
subset Dr,i; is equivalent to solving for the optimal binary vector b*:

b* = argmin  ¢({d, € D | b; =1}) (3)
bG{O,l}"

Because finding the exact optimal solution b* is an NP-hard problem if v is
treated as a black-box, the authors [9] employed genetic algorithms to heuristi-
cally solve the problem.

4 Enhancing Trust in Fair Data

When having a fair dataset, we want to ensure that the dataset is still faithful to
its original version. To enhance the trustworthiness, we introduce two additional
criteria. The two criteria roughly describe a form of quality assurance for the
fair subset. Overall, we have three criteria:

— Fairness: We want to minimize the discrimination in the attained subset [9].
— Coverage: All groups must be included in the fair subset.

— Data Loss: The fair subset should resemble the original dataset by retaining
as much data as possible.

4.1 Coverage

When we compare the discrimination scores between two datasets, one could
naively assume that the dataset with the lower score should be preferred over
the other. However, simply comparing the discrimination scores is not sufficient.
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6 M. K. Duong, S. Conrad

Table 1: A dataset and two of its possible subsets Drair, Deov. € D. Both subsets
achieve perfect fairness scores but only D..,. satisfies coverage.

Table 2: D Table 3: Dryir Table 4: Doy
di|z|y di|z|y dilz|y
10|1 10|1 10|1
2111 2111 2111
3 (2|0
41211 41211

Example Table 2 represents the original dataset D, and Table 3 depicts a subset
Dtair € D, purposely selected to achieve fairness. The discrimination scores are
sDP-max(DP) = 0.5 and 9spp-max(Drair) = 0. Despite Dy, yielding a perfect
fairness score, group 2 is missing in that set. Another fair subset Do, C D is
shown in Table 4, which includes all groups and hence satisfies coverage. It also
achieves a perfect fairness score, ¥spp.max(Deov.) = 0. We even argue that any
dataset Doy, satisfying coverage is more preferred than any other dataset that

does not, regardless of their fairness scores.

Incorporating Coverage We want to construct a fairness metric LZ) that re-
flects our preference regarding coverage: The subset that satisfies coverage is
always preferred over the subset that does not. However, if both subsets sat-
isfy coverage, we want to compare them based on the fairness metric ¢. Thus,
a penalty is only applied if a group is missing. In this case, 1) must have a
higher value than the maximum discrimination achievable in ¢ to enforce the

preference.

Definition 5 (Penalized Discrimination). The highest disparity possible for
VSpP-maz 18 1. Let |gm| be the number of missing groups and ¢ > 0, then we
penalize Yspp-maz @S follows to enforce preferring coverage over non-coverage:

/&SDP—maz(’D) = max(wSDP—maac(D)v Hgm| > 0] ' (1 + 6))a

where [|gm| > 0] is an indicator function, which returns 1 if |gm| > 0 and 0
otherwise. Setting € to any positive value ensures that the penalty is higher than
the maximum discrimination score.

4.2 Data Loss

By data loss, we refer to the similarity between the fair subset and its original.
There are several ways to measure data loss by this means. But some methods
require knowledge of the true underlying distribution of the data, which has to
be expensively estimated. Therefore, we use an efficient measure, which is the
relative amount of data removed.
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Trusting Fair Data 7

Definition 6 (Data Loss). The relative amount of the data removed is given
by:
|Dair|

D|
where Dygir C€ D. A lower value indicates less data is removed, and therefore is
better.

L(D, Dpagir) =1 —

5 Optimization Objectives

We have three objectives to optimize for: fairness, coverage, and data loss. Two of
the objectives, fairness and coverage, can be combined into a single objective, as
shown in Definition 5. The third objective, data loss, can be treated in multiple
ways, which we will discuss in the following.

5.1 Multi-objective Optimization

If there are no preferences provided regarding fairness and data loss, we have
to treat the problem as a multi-objective optimization problem. The aim is to
minimize both discrimination @/; and data loss £. The optimization problem is
written as follows:

minD (w(Dfair)y E(D’ Dfair))- (4)

fair =

Solvers for multi-objective optimization problems aim to find the Pareto front,
which is the set of solutions that are not dominated by any other solution. A
solution is dominated if there is another solution that is better in at least one
objective and not worse in any other objective.

5.2 Single-objective Optimization

If the importance of fairness and data loss is known beforehand, the problem
can be transformed into a single-objective optimization problem by using the
weighted sum of the objectives:

l{I_lin o) (Drair) + (1 — @) L(D, Drair ), (5)
where a € [0,1] is a weighting factor that determines the importance of fairness
over data loss. A value of @ = 0.5 indicates that both objectives are equally
important and is set as the default value in our experiments. When « values are
set lower, the user prioritizes data fidelity more than fairness.

However, both objectives do not necessarily map to the same scale and there-
fore require normalization to make them comparable. Specifically, 1[) requires
normalization depending on the fairness metric used. Introducing g as the nor-
malization factor, the single-objective optimization problem is then:

) D air
min 7{11&( ) +

Dtair €D ﬁ (1 - O‘)‘C(D,’Dfair). (6)
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8 M. K. Duong, S. Conrad

There are two meaningful choices for S: We either care about the absolute or
relative discrimination score compared to the original dataset. For the absolute
score, [3 is set as the theoretical maximum value of 1[1 In the case of ’lZJSDP_maX,
setting # = 1 or 8 = 1+¢ are both viable and similar options if € is small enough.
For the relative score, 3 is set as the discrimination score of the original dataset,
B8 = (D). Hence, any discrimination score under 1 implies a reduction of dis-
crimination. The score can be interpreted as the percentage of discrimination
removed or added.

We note that normalizing is not required in the multi-objective optimization
approach as the objectives are treated separately and the used heuristic compares
candidate solutions based on the Pareto order. Only selecting a single solution
from the Pareto front requires weighting the objectives.

6 Heuristics

To make the framework flexible and agnostic to the fairness metric, we have to
use heuristics that only require function evaluations. For this, we use genetic
algorithms to solve the optimization problems in Equations (4) and (6). To solve
the single-objective problem, we use the genetic algorithm borrowed from Duong
et al. [9]. For the multi-objective optimization problem, we use our own modified
version of the NSGA-II [6] algorithm as described in the following.

6.1 NSGA-II Modification

We added the possibility to select between methods that initialize the population
in our modified NSGA-II [6] algorithm. We created our own initializer that
initializes the population with variable bias.

Generally, all employed algorithms operate on a population of solutions.
In our implementation, the population is encoded as a binary matrix P €
{0,1}M*" where each row b; € {0, 1}" represents a solution, i.e.,

P = (by,by,...,by) ", (7)

and M is the population size.

Random Initializer A common approach to initialize a population is to ran-
domly assign each entry in the binary matrix P to 0 or 1 with a certain proba-
bility p [10]. Usually, the probability is set to 0.5. Trivially, for all b; € P, the

expected number of 1s is:
n

a3 (5)
as n approaches infinity. This implies that each subset is expected to be half the
size of the original dataset.

Hence, this initialization method is not suitable for our problem, as we aim to
minimize the number of removed data points and require a diverse population.
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Variable Initializer To address the issues with the prior method, we propose
an initializer, which creates individuals with varying probabilities p. The user
can specify the range of the probabilities [pmin, Pmax], and the initializer will cre-
ate individuals with probabilities evenly distributed within the specified range.
This leads to a more diverse population, where some individuals have less data
removed than others. The default range is set t0 [Pmin, Pmax] = [0.5,0.99].

7 Evaluation

To evaluate the proposed framework, we conducted multiple experiments. Fol-
lowing research questions guided our evaluation:

— RQ1 Which configuration of genetic operators is best suited for the NSGA-II
algorithm in the context of bias mitigation in datasets?

— RQ2 What is the impact of pre-processed datasets on the fairness and per-
formance of machine learning models, as compared to models trained on
unprocessed data?

Each following subsection corresponds to one of the research questions. Each
experiment was conducted on the same objectives, datasets, and other settings
as listed below. The specific details for each experiment are detailed in the cor-
responding subsections.

Objectives The objectives are 1/35Dp_max (Definition 5) with € = 0.01 and £
(Definition 6). Both are to be minimized.

Datasets We conducted all experiments on three popular datasets in the fair-
ness literature: Adult [14], Bank [17], and Compas [15], providing a compre-
hensive examination across various domains. They all serve as baselines for our
experiments.

Trials We conducted 10 trials for each configuration in the experiments to
ensure the reliability of our results.

7.1 Hyperparameter Optimization

The aim is to find solutions for the optimization problem in Equation (4) using
the NSGA-II algorithm. To find the best genetic operators for it, we conducted
hyperparameter optimization. We use grid search to go through all configurations
of genetic operators. For each operator combination, we evaluated the resulting
Pareto front using the hypervolume indicator (HV) [11]. Due to the stochastic
nature of GAs, we conducted 10 trials for each combination. We used a popula-
tion size of 100 and the number of generations was set to 200. This was done on
all given datasets.
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Table 5: Hyperparameter optimization results showing hypervolume indicator
values for different genetic operators. Best results are highlighted in bold.

Initializer Selection Crossover Mutation ‘ Adult Bank Compas

Random Elitist 1-Point  Bit Flip |0.49 + 0.00 0.47 + 0.00 0.53 &+ 0.00
Shuffle |0.47 4+ 0.01 0.44 + 0.01 0.52 £+ 0.03

Uniform Bit Flip [0.48 4+ 0.00 0.45 4+ 0.00 0.51 £ 0.01

Shuffle |0.46 &+ 0.01 0.43 + 0.01 0.49 £+ 0.01

Tournament 1-Point  Bit Flip [0.49 £+ 0.00 0.47 4+ 0.00 0.53 + 0.00

Shuffle |0.50 £ 0.01 0.46 + 0.00 0.57 £+ 0.02

Uniform Bit Flip [0.49 4+ 0.00 0.47 4+ 0.00 0.54 £ 0.00

Shuffle |0.52 £ 0.01 0.47 + 0.01 0.61 £+ 0.02

Variable Elitist 1-Point  Bit Flip |0.87 £ 0.00 0.89 + 0.00 0.90 + 0.00
Shuffle |0.85 £+ 0.00 0.78 £+ 0.00 0.83 + 0.01

Uniform Bit Flip |0.85 4+ 0.00 0.78 £+ 0.00 0.85 + 0.00

Shuffle |0.84 £ 0.00 0.77 £ 0.00 0.82 + 0.01

Tournament 1-Point  Bit Flip |0.87 £ 0.00 0.86 £ 0.00 0.89 &£ 0.00

Shuffle |0.85 £ 0.00 0.78 £+ 0.00 0.84 + 0.01

Uniform Bit Flip |0.87 £+ 0.00 0.81 £ 0.00 0.88 £+ 0.00

Shuffle |0.85 4+ 0.00 0.78 + 0.00 0.84 + 0.01

Hyperparameters There are several known methods we can choose from for
each genetic operator (initializer, selection, crossover, mutation) [12,10]. We only
considered those that return binary vectors, as our solutions are binary. For all
selection methods, we used two parents. Furthermore, the bit flip mutation rate
was set to 5%.

Metric To goal is to maximize the hypervolume indicator (HV) [11]. It measures
the volume between the Pareto front and a reference point. A higher hypervolume
indicates more coverage of the solution space and hence a better Pareto front.
We use the nadir point (1, 1) as the reference point. A value of 1 indicates the
theoretically best possible solution and a value of 0 indicates the worst.

Results The results are displayed in Table 5. We display the mean and standard
deviation of the hypervolume indicator for each dataset and genetic operator
combination from the trials. To answer RQ1, we observed best results with
variable initializer, elitist selection, 1-point crossover, and bit flip mutation in our
experiments. Remarkably, the results confirm that the variable initializer suits
our problem better than the random initializer as it outperformed the latter in all
datasets by a significant margin. We also observed that elitist selection slightly
outperformed the binary tournament selection method. Bigger differences can
be observed in the crossover and mutation operators. We note that all results
were very consistent, as the maximum standard deviation was 0.01 and most
often 0.00 when rounding to two decimals.
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7.2 Bias Mitigation and Classification Performance

The aim of this experiment is to assess the performances of various machine
learning classifiers trained on datasets pre-processed for fairness using our method-
ology. Specifically, we aim to evaluate the effectiveness in mitigating bias while
maintaining classification accuracy. For this, we also trained the models on the
unprocessed datasets, serving as a baseline.

Train and Test Split For each dataset, we split the data into training and
testing sets, ensuring stratification based on sensitive attributes to preserve rep-
resentativeness across groups. We used a 80-20 split for training and testing,
respectively.

Bias Mitigation After splitting, we either applied the multi-objective optimiza-
tion approach or the single-objective optimization approach to mitigate bias in
the training data. The test data was left completely unprocessed.

For both approaches, we experimented with different normalization factors
B € {(1 + €),4(D)}. The population size was set to 200 and the number of
generations was set to 400.

For the multi-objective approach, we used the NSGA-II algorithm with the
best genetic operators identified in the former experiment. Because we get a
Pareto front of solutions, we need to select one solution for the evaluation. We
selected the solution from the Pareto front PF based on (5 as follows:

~ ] D
argmin 'l/}SDP max( falr)

+ [,(D, Dfair) .
Dtair EPF B

For the single objective, we used the genetic algorithm from Duong et al. [9]
with the same genetic operators as the NSGA-II algorithm for comparison. We
used the solution that is returned when solving the optimization problem in
Equation (6). An alpha value of 0.5 was set to equally weigh the objectives.
However, we note that 8 also influences the selection of the solution.

Machine Learning Models We trained several machine learning classifiers
implemented by the scikit-learn library [18], including Logistic Regression
(LR), Support Vector Machines (SVM), Random Forest (RF), and Artificial
Neural Networks (ANNs), on both the pre-processed fair data and the original,
unprocessed data.

Metrics Using the test set, we evaluated the models’ predictions on fairness
and performance. For fairness, we used the maximal statistical disparity (see
Example 1). We used this instead of the penalized version because there is no
need to penalize the test set for coverage. We note that the test set automatically
contains all groups due to the stratification in the train-test split. For the classi-
fiers’ performances, we report the area under the receiver operating characteristic
curve (AUROC), where higher values indicate better performance.

98



12 M. K. Duong, S. Conrad

Table 6: Fairness and relative size of the pre-processed training sets compared
to the original training sets. Best results are in bold.

Dataset Approaches ﬁs]gp,max(D) qﬁspp,max(’Dfair) | Dtair|/| D]
Adult  Single 8 = 9)(D) 17% 5% 54%
Single 8 = (1 +¢) 17% 16% 99%
Multi 3 = (D) 17% 8% 54%
Multi 8= (1+¢) 17% 17% 99%
Bank  Single 8 = ¢(D) 25% 6% 51%
Single 8 = (1 +¢) 25% 25% 99%
Multi 8 = (D) 25% 11% 53%
Multi 8= (1+¢) 25% 25% 99%
Compas Single 8 = (D) 21% 1% 54%
Single 8 = (1 +¢) 21% 15% 94%
Multi 8 = (D) 21% 3% 53%
Multi 8 = (1 +¢) 21% 15% 96%

Results Table 6 shows the maximal statistical disparity values of the original
and pre-processed training sets, as well as the relative size of the pre-processed
training sets compared to the original training sets. Notably, setting 8 = ¢)(D)
results in a much lower discrimination than setting = (1 + ¢), but also in
a higher data loss. We observe only small differences between the single- and
multi-objective approaches in the discrimination values when setting 8 = 1/3(7))
The classifiers’ results are displayed in Fig. 1. We compare the classifiers’ perfor-
mances on the test set using both the single- and multi-objective optimization
approaches. For each approach, we varied the normalization factor 3 as described
above. We use error bars to display the mean and standard deviation of the AU-
ROC and the maximal statistical disparity values from the 10 trials.

We do not observe a clear trend in the results regarding improving or wors-
ening fairness and performance. This emphasizes that the pre-processed datasets
can indeed be used reliably as training data. Only the experiment shown in Fig. 1i
stands out, where the predictions on the pre-processed data are significantly less
fair than on the original data.

When comparing the classifiers, SVM seems to be least affected by the pre-
processed datasets, mostly apparent in Fig. 1b and Fig. 1f. Further, fairer clas-
sifiers tend to have lower performances, indicating a trade-off between fairness
and performance.

Contrasting the approaches with different 5 parameters, we do not see a clear
winner. Notable is the result of the single-objective approach with 8 = (1+¢) in
Fig. 1i, where its fairness did not worsen. The experiment in Fig. 1h shows an
interesting result, where less fair predictions achieve better performances. This
also indicates that a fairness-performance trade-off is indeed available.

We can conclude that the pre-processed datasets can be used reliably as train-
ing data, but an improvement in fairness can only be guaranteed in the training
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Fig. 1: Results on the test set using two approaches with varying g parameters.
x-axis and y-axis represent discrimination and performance metrics, respectively.

set and not necessarily in the test set. Evidence of a fairness-performance trade-
off was found in the results. This explains why fairness was rarely improved in the
experiments and why the classifiers’ performances were not negatively affected.
The protected attributes seem to correlate with the target variable, making it
difficult to remove the discrimination without changing the data significantly.

8 Discussion

In this section, we reflect on key aspects of our approach, particularly focusing
on data quality and the trade-off between fairness and data loss.

8.1 Data Quality

We extend the work of Duong et al. [9] by introducing new constraints and
objectives that the resulting dataset must fulfill. To our knowledge, we are the
first to specifically aim for data quality while pre-processing datasets for fair-
ness. Some techniques in the literature [2,1] violate several data integrity con-
straints and transform the dataset in a way that makes it unusable. For example,
CorrelationRemover in Fairlearn [2]| projects discrete features into continuous
features. Categorical features such as the label are also affected by it, making
it impossible to train classifiers for comparative purposes. The pre-processed
datasets from our work do not come with these issues, making them more useful
in practice.
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8.2 Trade-off

We proposed a multi-objective optimization problem where the objectives are
fairness and data loss. Solving this problem results in a set of Pareto-optimal
solutions where each solution is a fair subset. The user can then choose the most
suitable subset for their application using the weighted sum of the objectives.
Here, we proposed a parameter 8 that weights the fairness objective. The choice
of B has to be made by the user and depends on the size of the dataset and the
importance of fairness in the application. Our suggested values for 5 serve as
initial guidance, allowing users to further adjust based on their needs.

9 Conclusion

In this paper, we developed a data pre-processing technique that aims to re-
move discriminating data points for fairness while maintaining data quality. We
introduced two additional criteria, coverage and data loss, to enhance the trust-
worthiness of the resulting dataset. Using our methods, the fairness of the dataset
can be improved without compromising the quality of the data. By evaluating
our methodology on machine learning models using three real-world datasets,
the results show that the models’ fairness and performances were not affected
significantly by the data removal process compared to models trained on the
original datasets. This indicates that the pre-processed datasets are reliable and
can be used for further analysis.
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CONCLUSION

In this thesis, multiple novel contributions to the field of fairness in machine learning
have been made. The following section provides a summary of the key findings gained
from this work and discusses their implications in practice. In the last section, future
research directions are outlined.

5.1 Concluding Remarks

The increasing reliance on machine learning models in decision-making processes can
have significant implications for individuals and society as a whole. Specifically, the
problem of fairness in machine learning has been addressed from multiple perspectives
in this dissertation.

In Chapter 2, we have explored these critical issues in a specific case study within
an academic setting [8, 1]. As such, it is crucial to ensure that machine learning models
are fair and unbiased to prevent discrimination against vulnerable subpopulations.

With the identified problems and challenges in mind, Chapter 3 presents several
novel methods |2, 3] to mitigate discrimination in datasets, aiming to train fairer ma-
chine learning models. The introduced algorithms address the limitations of existing
methods and fill the gaps in the literature. For example, most pre-processing methods
transform and edit the data [33, 51, 25, 19]. To maintain the integrity of the dataset,
MetricOptimizer [2| and the FairDo framework [3] are able to utilize synthetic data
to incorporate it into the biased original dataset to improve fairness. This is partic-
ularly useful when the original dataset is small and changes to it are unwanted. The
use of synthetic data can also help to protect the privacy of individuals by obfuscat-
ing the original data. Further, we were able to deal with types of discrimination that
prior methods were not able to handle, such as discrimination towards non-binary and
intersectional groups |2, 3, 4].

For completeness, Chapter 4 aims to enhance trust by critically examining the
reliability of group fairness metrics and the introduced FairDo framework [3]. We
show that fairness metrics can be misleading and propose a problem where solely
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considering group disparities is not sufficient to conclude the fairness of a decision-
making system [7]. We address this by introducing a new measure that considers
the uncertainty when measuring discrimination. In another study [6], we improved the
FairDo framework when users decide to remove samples from the dataset. In such cases,
there is a risk of removing too many samples or entire groups, which is undesirable.
For this reason, we introduced a new multi-objective optimization problem to balance
fairness and data removal; users can decide how much fairness they want to achieve
and how much data they are willing to remove.

The methods introduced in the papers in Chapter 3 and Chapter 4 deal with dif-
ferent aspects that are part of our fairness framework FairDo. These methods are
designed to be used in conjunction with each other to provide flexibility in solving
fairness problems. For example, it is possible to aim for fairness for multiple protected
attributes and at the same time consider the quality of the data by using the discrim-
ination measures from Section 3.3 and the multi-objective optimization problem from
Section 4.2.

To summarize, this dissertation has made several contributions to the field of fair-
ness in machine learning. We motivated the need for fair machine learning mod-
els, solved it by introducing novel pre-processing methods, and finally enhanced prior
methods to raise trust. These contributions are particularly relevant as they directly
tackle some aspects of the Al Act [24], which will soon come into force [45]. Our work
thus aligns with upcoming regulatory requirements by addressing current challenges,
emphasizing its practical importance.

5.2 Future Work

While this thesis has made novel and important contributions to fill the literature gap
regarding fairness in machine learning, there are still many areas that can be further
explored.

Our pre-processing methods [2, 3, 4, 5] come with the advantage that any fairness
metric can be used as the objective function. This is realized by treating the objective
function as a black-box. However, this flexibility implies that only heuristics can be
used in practice. The only exact method to deal with this type of optimization problem
is brute-force search, which is not feasible for large datasets. Future work could focus
on developing exact solvers tailored to specific fairness metrics to improve the efficiency
of the optimization process and to guarantee the global optimality of the solution.

Regarding the FairDo package [3], there is room to expand the package by in-
corporating additional optimization algorithms that address both single-objective and
multi-objective optimization problems as stated in Chapter 3. Furthermore, the pack-
age can be extended with more metrics, datasets, and any other functionality. Because
we follow a functional programming paradigm, the package can be easily extended and
maintained.

Generally, the proposed methods are not limited to classification tasks, as shown
in the experiments, but are also applicable to regression tasks. By using fairness
metrics specifically designed for regression tasks, such as individual fairness, additional
experiments could be conducted to show the effectiveness of the proposed methods.
Additionally, experiments on other datasets can be conducted as well, besides using
popular and well-known datasets from the fairness literature.
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The possibilities are endless, and we hope that this thesis will inspire future re-
searchers to continue to address one of these aspects and make use of our tools [§],
methods [2, 3, 4, 5], and fairness measures |7].
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