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With algorithms, artificial intelligence, and machine learning becoming ubiqui-
tous in our society, we need to start thinking about the implications and ethical
concerns of new machine learning models. In fact, two types of biases that im-
pact machine learning models are social injustice bias (bias created by society) and
measurement bias (bias created by unbalanced sampling). Biases against groups
of individuals found in machine learning models can be mitigated through the use
of diversity and fairness constraints. This dissertation introduces models to help
humans make decisions by enforcing diversity and fairness constraints.

This work starts with a call to action. Bias is rife in hiring, and since algorithms
are being used in multiple companies to filter applicants, we need to pay special
attention to this application. Inspired by this hiring application, I introduce new

multi-armed bandit frameworks to help assign human resources in the hiring process



while enforcing diversity through a submodular utility function. These frameworks
increase diversity while using less resources compared to original admission decisions
of the Computer Science graduate program at the University of Maryland. Moving
outside of hiring I present a contextual multi-armed bandit algorithm that enforces
group fairness by learning a societal bias term and correcting for it. This algorithm
is tested on two real world datasets and shows marked improvement over other in-
use algorithms. Additionally I take a look at fairness in traditional machine learning
domain adaptation. I provide the first theoretical analysis of this setting and test
the resulting model on two deal world datasets. Finally I explore extensions to
my core work, delving into suicidality, comprehension of fairness definitions, and

student evaluations.
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Chapter 1: Introduction

Algorithms and machine learning models, including decisions made by these models,
are becoming ubiquitous in our daily lives. These algorithms and models are not
cold, hard, rational, decision-making machines. Instead, as pointed out by Cathy
O’Neil in Weapons of Math Destruction, "the math-powered applications powering
the data economy were based on choices made by fallible human beings" [175].
Indeed, as stated by psychiatrist M. Scott Peck, "human beings are poor examiners,
subject to superstition, bias, prejudice, and a PROFOUND tendency to see what
they want to see rather than what is really there." [179).

From the perspective of a computer scientist working on these "math-powered
applications" we can view the world in three layers (Figure 1.1). The top layer is the
world as it could be - where everyone is treated equally with no dependence on race,
age, gender, or orientation. The second layer is the world as it is currently. In be-
tween these two layers we find social injustice bias. This social injustice bias is born
from inequality, societal biases, superstitions, prejudices, unconscious biases, and
just the general unfairness of our world. Social injustice bias can be found through-
out history, starting as early as 6500 BCE in Mesopotamian Ubaid [52|, continuing
with the slave trade in Africa [157], the treatment of Jews in the Holocaust [96],
through modern times with stop-and-frisk in New York [215] and discrimination in
hiring [191]. Finally, the last layer is the world as it is measured. Machine learning

algorithms learn to make decisions from data. In between the world as it is (middle



Social Injustice Bias

The World as it is

Measurement Bias

FIGURE 1.1: Three layered view of the world.

layer) and the world as it is measured, we have measurement bias. The term mea-
surement bias here is used in the traditional sense of unbalanced data where one
sensitive group is underrepresented. Every decision made when creating a dataset
can further imbalance which datapoints are collected. Unbalanced datasets can be
found in image datasets [212]|, natural language datasets [223|, and even bug-fix
datasets [34]. Of course, this layered view of the world is simplified. In reality
measurement bias is influenced by societal bias, societal bias can be magnified given
the world as it is measured, and the world as it could be is highly subjective. That
being said, the three layered view of the world allows us to find solutions or at least

mitigations to the problem of bias found in machine learning models.



Indeed, my thesis is as follows:

Biases found in machine learning models, whether they are from social
injustice or measurement bias, can be combated through the use of di-

versity objectives and fairness constraints.

Here, a diversity objective would favor a more diverse outcome while a fairness con-
straint would remove untenable solutions such that groups of individuals are not
discriminated against. We do, however, need to keep human stakeholders in mind
when making diversity objective and/or fairness constraint decisions. Technology
should be built around human actors to help support them and push them in (hope-
fully) better directions. My dissertation work focuses on creating models to help
humans make decisions that lead to more diversity in outcomes, arrived at in less
biased ways. From helping to hire a diverse set of candidates, to actively learning
societal bias and correcting for it, to transferring learned debiasing to new domains.

This dissertation does not necessarily follow my work linearly through time.
Instead after setting up basic vocabulary and terminology in Chapter 2, Chapter 3
starts with a call to action for introducing fairness and diversity into automated
hiring systems. The majority of my dissertation was inspired by the task of removing
bias from hiring and admissions. This chapter lays out the groundwork for where
we are in terms of hiring systems and supportive decision making technologies, and
where we need to go. Chapter 4 sets up the foundation of a combinatorial multi-
armed bandit algorithm that assigns interviewing and reviewing resources to help
select a diverse cohort of applicants. I introduce different types of arm pulls that
relate to reviewing and interviewing resources. A maximization oracle is then used

to enforce diversity in the final cohort selection. Chapter 5 extends this idea of



multi-armed bandits in hiring and admissions to a more realistic tiered interviewing
setting where applicants move through a series of interview stages. When running
simulations on a real world dataset of graduate admissions I find that algorithms
provided in both Chapter 4 and Chapter 5 choose more diverse cohorts while using
fewer resources than the original admissions decision. Chapter 6 steps away from
hiring and combinatorial bandits to a contextual bandit approach. In this chapter
I introduce a societal bias term that learns disparities between sensitive groups
and corrects for the disparities when pulling arms. By including a societal bias
term the algorithm outperforms general contextual mutli-armed bandit algorithms.
Chapter 7 takes a theoretical look at fairness in machine learning in the application of
domain adaptation. I take the first theoretical look at transferring fairness in domain
adaptation and provide a modeling approach to transferring learned debiasing to
a new domain. Finally Chapter 8 details extensions of my main research with
applications in suicidality, comprehension of fairness, and student evaluations. This
dissertation sets the groundwork for many more research directions, as discussed
in Chapter 9. Each chapter deals with mitigating either social injustice bias or

measurement bias.



Chapter 2: Preliminaries

2.1 Multi-Armed Bandits

The multi-armed bandit problem allows for modeling resource allocation during se-
quential decision making. Examples of practical applications of MAB algorithms
include algorithms for selecting what advertisements to display to users on a web-
page [165], systems for dynamic pricing [169], and content recommendation ser-
vices [144]. Indeed, such ML-based decision-making systems continue to expand
in scope, making ever more important decisions in our lives such as setting bail
[68], making hiring decisions [39, 197], and policing [194]. Thus, the study of the

properties of these algorithms is of tantamount importance [60].

2.1.1 Classical multi-armed bandits

The multi-armed bandit problem allows for modeling resource allocation during
sequential decision making. Bubeck et al. [45] provide a general overview of historic
research in this field. In a MAB setting there is a set of n arms A. Each arm has a
true utility of u(a) € [0, 1], which is unknown [12, 137]. When an arm « is pulled, a
reward is pulled from a distribution with mean u(a) and a o-sub-Gaussian tail and
a cost of 1 is paid. These pulls give an empirical estimate @(a) of the underlying
utility, and an uncertainty bound rad(a) around the empirical estimate. With some

probability ¢ we know that the true utility lies somewhere inside of the uncertainty



bounds i.e., u(a) — rad(a) < u(a) < @(a) + rad(a). Once arm a is pulled, u(a) and
rad(a) are updated. The goal of the agent is to maximize the collected reward over
all timesteps, or to find the top arm. Therefore, the optimal strategy would be to
pull the arm with the highest true utility u(a) forever. In practice, since we do not
know the true utilities we have to trade off exploring arms where we are uncertain

of the true utility and exploiting arms that we know have high utilities.

2.1.2 Top-K multi-armed bandits

Classical multi-armed bandits are limited in that they only return the top arm.
Recently, MAB formulations have been proposed that select an optimal subset of K

arms.

M* = argmax Zu(a) (2.1)

{(MCA||M|=K} aeM
Bubeck et al. [46] propose a budgeted algorithm (SAR) that successively accepts and
rejects arms. Chen et al. [58] build on that work by generalizing SAR to a setting
with a combinatorial objective. In the Chen et al. |58] formulation the overall goal is
to choose an optimal cohort M*, or subset of arms, from a decision class M. They
provide both a fixed confidence and a fixed budget algorithm. Cao et al. [51] tighten

the bounds of Chen et al. [58] where the objective function is Top-K, defined as

Wrop(u, M) = Z u(a). (2.2)

aeM

Locatelli et al. [153] address the thresholding bandit problem, finding the arms
above and below threshold 7 with precision €. Jun et al. [124] look at the Top-

K MAB problem with batch arm pulls and Singla et al. [204] look at the Top-K



problem from a crowdsourcing point of view.

To select the best subset while satisfying a submodular function, Singla et al.
[205] propose an algorithm maximizing an unknown function accessed through noisy
evaluations. Radlinski et al. [186] learn a diverse ranking from the behavior patterns
of different users and then greedily select the next document to rank. They treat
each rank as a separate MAB instance, rather than our approach using a single MAB
to model the whole system. Yue and Guestrin [231] introduce the linear submodular
bandits problem to select diverse sets of content in an online learning setting for

optimizing a class of feature-rich submodular utility models.

2.1.3 Sensitive groups

When dealing with fairness and/or diversity in a MAB setting we have a set of arms
a € A, such that each applicant is an arm a, and where A is partitioned into L
groups A = P, U P, U---U Py, corresponding to specific sensitive attribute groups.

These attributes could represent self-reported gender, race, and country of origin.

2.1.4 Variable cost multi-armed bandits

In many real-world settings, there are different ways to gather information, each
of which vary in cost and effectiveness. Previous work uses stochastic costs in the
MAB setting. However, our costs are fixed for specific types of arm pulls. Ding
et al. [79] looked at a regret minimization MAB problem that has variable rewards
and costs. When an arm is pulled a random reward is received and a random cost is

taken from the budget. Xia et al. [228] extend this work to a batch arm pull setting.



Jain et al. [120] use MABs with variable rewards and costs to solve a crowdsourcing

problem.

2.1.5 Contextual multi-armed bandits

A generalization of MAB is the contextual multi-armed bandit (CMAB) where the
agent observes a d-dimensional context z;; € X; = R? for each arm i € A, at each
timestep t, to use along with the observed rewards of the arms played to choose a
new arm [144]. In the CMAB problem the agent learns the relationship between
contexts and rewards f(z;,t) and selects the best arm [3]. At a timestep ¢, let *
denote the optimal arm that could be selected and i be the selected arm. Then, the

regret for choosing arm i is

R(t) = f(xi*,t) - f(%,t)‘ (2-3)

2.2 Domain Adaptation

Both Pan et al. [177], and Weiss et al. [221] provide a survey on current work in
transfer learning. One case of transfer learning is domain adaptation, where the task
remains the same, but the distribution of features that the model is trained on (the
source domain) does not match the distribution that the model is tested against
(the target domain). Ben-David et al. [23]| provide theoretical analysis of domain
adaptation. Ben-David et al. |24] extend this analysis to provide a theoretical under-
standing of how much source and target data should be used to successfully transfer

knowledge. Mansour et al. [164] provide theoretical bounds on domain adaptation



using Rademacher Complexity analysis. In later research, Ganin et al. [92] build on
this theory to use an adversarial training procedure over latent representations to

improve domain adaptation.

2.3 Diversity

Quantifying the diversity of a set of elements is of interest to a variety of fields,
including recommender systems, information retrieval, computer vision, and oth-
ers [5, 11, 25, 151, 185, 186, 201]. A recent formalization from Lin and Bilmes [148§]
assumes that individuals can be split into L partitions where a partition is denoted
as P; and a cohort is defined as M = PLUP,U...UP;. At a high level, the diversity

function wy,, is defined as

L

wore (M) =Y [ " u(a). (2.4)

i=1\/ acP,

Lin and Bilmes [148] showed that wy, is submodular and monotone. Under wy, (M)
there is typically more benefit to selecting an arm from a class that is not already
represented in the cohort, if the empirical utility of an arm is not substantially low.
As soon as an arm is selected from a class, other arms from that class experience
diminishing gain due to the square root function. Example 2.1 illustrates when

wpyy results in a different cohort selection than the top-K function wqyop(M) =
ZaeM U(CL)

Example 2.1. Assume we have three individuals{ay, as, az} with true utilities u(a;) =



0.6, u(az) = 0.5, and u(az) = 0.3. Assume there exist L = 2 classes, and let in-

dividuals a1 and ag belong to class 1, and individual as belong to class 2. Then,

for a cohort of size K = 2, wyop will select cohort M., = {ay,as}, while wyy, will
select cohort M}, = {a1,as}. Indeed, wrop(M,) = 1.1 > 0.9 = wyop (M), while

W (M7o,) = V1.1 &~ 1.05 < 1.3 & V0.6 + 0.3 = won (M7,,).

Ashkan et al. [11] define two other diversity functions which look for coverage
of a group. The first is the token membership function where only one member
of a sensitive group needs to be selected. The second function is a quota diversity
function where each group ¢ has a quota requirement of N;.

Each of these diversity functions look at different definitions of human concepts
of diversity. wy,, may work well in the hiring setting where you want a diverse set
of individuals, while wyy., may work well in document summarization where you
only really need one example for each type of document. w0, has the potential to

work in both settings.

2.4 Fairness

Fairness in machine learning has become one of the most active topics in computer
science [60]. The idea of using formal notions of fairness, i.e. axioms or properties,
to design decision schemes has a long history in economics and political economy
[188, 230]. Their work underscores that in many cases statistical parity is not
sufficient to ensure individual fairness, as we may treat groups fairly but in doing so
may be very unfair to some specific individual. Determining when, how, and if to

define fairness is an ongoing discussion with roots well before the time of computer
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science [206]; indeed, it is known that many natural conditions for fairness cannot
be achieved in tandem [91, 133]. Still, group fairness is found in many fielded
systems [22, 222|, and we focus on it in this dissertation.

When looking at group fairness we typically look at some sensitive attribute A
such as gender, race, region of origin, sexual orientation, and others. A model is
unfair in terms of group fairness when outcomes differ depending on the member-
ship to the sensitive group. For example, a sentiment classifier may be considered
unfair towards LGBTQ words if the model consistently assigns a negative sentiment
label on a sentence that contains an LGBTQ word. In current research there are

three major fairness metrics: demographic parity, equal opportunity, and equalized

odds [103].

Demographic Parity A classifier is said to be fair under demographic parity
if the probability of assigning a positive does not change across sensitive group

membership. For instance if we have a binary sensitive attribute then,

A ~

Pr(Y =1|A=0)=Pr(Y = 1|A = 1). (2.5)

Equal opportunity A classifier is said to be fair under equal opportunity if the
false positive rates do not change across sensitive group membership. If we have a

binary sensitive attribute then,

Pr(Y =1/A=0,Y =0)=Pr(Y = 1|A=1,Y = 0). (2.6)
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Equalized odds Equality of odds is similar to equal opportunity with the addi-
tional constraint of the false negative rates being the same across sensitive group

membership. If we have a binary sensitive attribute then,

Pr(Y = -Y[A=0,Y =y)=Pr(Y = -Y[A=1Y =y) Yy e {-1,1}. (2.7

2.4.1 Fairness in Machine Learning

A large thread of recent research has studied how to optimize for fairness metrics
during model training. Li et al. [146] empirically show that adversarial learning helps
preserve privacy over sensitive attributes. Beutel et al. [30] focus on using adversarial
learning to optimize different fairness metrics, and Madras et al. [162| provides a
theoretical framework for understanding how adversarial learning optimizes these
fairness goals. Zhang et al. [234] use adversarial training over logits rather than
hidden representations. Other work has focused on constraint-based optimization
of fairness objectives |2, 97]. Tsipras et al. [214] however, provide a theoretical bound
on the accuracy of adversarial robust models. They show that even with infinite
data there will still be a trade-off of accuracy for robustness. Kallus and Zhou [126]
look at fairness in personalization when sensitive attributes are missing. Similarly,

Chen et al. [57] look at measuring disparity when sensitive attributes are unknown.

2.4.2 Domain Adaptation & Fairness

Despite the prevalence of using one model across multiple domains, in practice
little work has studied domain adaptation and transfer learning of fairness metrics.

Coston et al. [72] look at domain adaptation for fairness where sensitive attribute
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labels are not available in both the source and target domains. Kallus and Zhou
[125] use covariate shift correction when computing fairness metrics to address bias
in label collection. More related, Madras et al. [162] show empirically that their
method allows for fair transfer. The transfer learning here corresponds to preserving
fairness for a single sensitive attribute but over different tasks. However, Lan and
Huan [138] found empirically that fairness does not transfer well to a new domain.
They found that as accuracy increased in the transfer process, fairness decreases in
the new domain. It is concerning that these papers show opposing effects. Both of
these papers offer empirical results on the UCI adult dataset, but neither provide
a theoretical understanding of how and when fairness in one domain transfers to

another.

2.4.3 Fairness in MAB

The study of fairness in bandits was initiated by Joseph et al. [123], who showed for
both classical and contextual bandits that one can implement a fairness definition
where within a given pool of applicants (say, for college admission or mortgages),
a worse applicant is not favored over a better one, despite a learning algorithm’s
uncertainty over the true payoffs. However, Joseph et al. [123]| only focus on in-
dividual fairness, and do not formally treat the idea of group fairness. Individual
fairness is, in some sense, group fairness taken to an extreme, where every arm
is its own singleton group; it offers strong guarantees, but under equally strong
assumptions [33, 129].

Celis et al. [53] propose a bandit-based approach to personalization where arm

pulls are constrained to fit some probability distribution defined by a fairness metric
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such as demographic parity. For example, when recommending news articles their
algorithm provides personalized articles from both left and right sources. Their
formulation is perhaps closest in the literature to our formulation in Chapter 6 as
it deals with group fairness, however it does not explicitly assume biased feedback.
Instead it enforces a fair probability distribution without learning about the bias
present in the data.

There are a number of other recent studies of fairness in the MAB literature.
Liu et al. [152] look at fairness between arms under the assumption that arm reward
distributions are similar (another interpretation of equal treatment of equals). Patil
et al. [178] define fairness such that each arm must be pulled for a predetermined
required fraction over the total available rounds. Claure et al. [62] use the MAB
framework to distribute resources amongst teammates in human-robot interaction
settings; again, fairness is defined as a pre-configured minimum rate that each arm
must be pulled.

There is also significant recent work in constrained reasoning in the MAB setting.
Balakrishnan et al. [17] study the idea of learning constraints over pulling arms by
observation in a pre-training phase. Wu et al. [226] study constraints in both number
of pulls per arm, as well as number of rounds where arms are available to be pulled.
Wu et al. [227] study a different flavor of constrained bandits where the learned
policy cannot fall below a certain threshold; modeling the case where one wants to
explore, but not suffer too much of a penalty over a status-quo policy. A related
and perhaps interesting direction for future work is the work on bandits that are
budget-constrained (without fairness considerations). Ding et al. [79] study budget-

constrained bandits where each arm also has an unknown cost distribution and one
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must learn a policy that maximizes reward and minimizes cost.

Fairness in bandits is a particularly important area as the online, dynamic nature
makes the task challenging and the use of bandits in a number of areas makes the
problem particularly relevant. The motivating factor for group fairness is that one
does not want to cause disparate impact, or the idea that groups should be treated
differently based only on non-relevant aspects [87]. Indeed, discrimination in cer-
tain areas including housing, credit, and jobs is forbidden in the US by the Civil
Rights Act of 1965. It is specifically in these areas where bandit algorithms are de-
ployed: advertising (where discrimination has been found), [210] college admissions

(Chapter 4), and interviewing (Chapter 5).

2.5 Machine Learning in Hiring and Admissions

Lux et al. [158] and Waters and Miikkulainen [220] use supervised learning to model
admissions decisions. They develop accurate classifiers; none decide how to allocate
interviewing resources or maximize a certain objective, unlike our aim to select a
more diverse cohort via a principled semi-automated system.

The behavioral science literature shows that scoring candidates via the same
rubric, asking the same questions, and spending the same amount of time are inter-
viewing best practices [10, 105, 196, 224]. Such structured interviews reduce bias
and provide better job success predictors [143, 184]. We incorporate these results
into our model through our assumption that we can spend the same budget and get

the same information gain across different arms.
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Chapter 3: We Need Fairness and Explainability
in Algorithmic Hiring

Algorithms and machine learning models, including the decisions made by these
models, are becoming ubiquitous in our daily life, including hiring. We make no
value judgment regarding this development; rather, we simply acknowledge that it
is quickly becoming reality that automation plays a role in hiring. Increasingly,
these technologies are used in all of the small decisions that make up the modern
hiring pipeline: from which resumes get selected for a first screen to who gets an
on site interview. Thus, these algorithms and models may potentially amplify bias
and (un)fairness issues for many historically marginalized groups. While there is
a rapidly expanding literature on algorithmic decision making and fairness, there
has been limited work on fairness specifically for online, multi-stakeholder decision
making processes such as those found in hiring. We outline broad challenges in-
cluding formulating definitions for fair treatment and fair outcomes in hiring, and
incorporating these definitions into the algorithms and processes that constitute the

modern hiring pipeline.
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3.1 Introduction

“Hiring is rarely a single decision point, but rather a cumulative series of small
decisions.” So begins a recent report on automated hiring processes released by
the non-profit group UpTurn [38|, before recommending that digital sourcing firms
begin explicitly addressing concerns of fairness and bias at every step of the hiring
process. Indeed, at various decision points in the hiring process, algorithms already
determine who sees which job advertisements; estimate the expected performance
of an applicant; select which applicants to screen more heavily and with whom to
match them; and forecast salary and other benefits necessary to ensure a successful
offer. Thus, issues of bias or fairness at one stage of this procedure may lead to
unexpected or amplified issues at a later stage of the process.

In addition to the difficulty of these decisions on their own, there are a number
of regulatory and legal requirements that must be met at each stage of the hiring
process. As a recent Facebook settlement!' showed, the tools, platforms, and tech-
niques developed to streamline hiring can be subtly—or blatantly—illegal. These re-
quirements are complicated by the presence of multiple stakeholders: governmental
regulators, hiring managers, employees, line managers, and myriad others involved
in modern hiring and employment.

While one can argue that we may not need algorithmic hiring, the fact is that
platforms and websites such as LinkedIn, ZipRecruiter, and Indeed are making these

tools available to businesses of any size, and that large businesses are experimenting

'https://wuw.propublica.org/article/facebook-ads-discrimination-settlement\
-housing-employment-credit
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or have experimented with automated hiring techniques.?Thus, algorithmic pro-
cesses are being deployed in the real-world, and it is incumbent on computer science
researchers to ensure that the algorithms we create are aware of both fairness and
legal compliance for these processes. There is already ample evidence from the ar-
eas of lending and pre-trial detention (bail) and policing that the algorithms that
are deployed can have significant, and sometimes harmful, impacts on individuals
lives [68]. There is a need for novel techniques from data science, artificial intelli-
gence, and machine learning to ensure our algorithms act within the constraints set
forth by business process, laws, social norms, and ethical guidelines [192].

One shortcoming of current research into algorithmic fairness is its focus on a
single decision point [68]. As depicted in Figure 3.1, modern hiring is rarely a
single step process [38]. It is the culmination of a series of steps, much like pre-trial
detention and other decisions of consequence, and we currently lack the algorithmic
tools and techniques to adequately address this challenge. Techniques developed
to address these challenges can also be applied to many settings where we have a
“prioritization funnel” setting, such as customer acquisition or government sourcing.

We argue for concentrated research around the thesis that:

Data-driven approaches to measuring and promoting fairness and ex-
plainability to each of the concerned stakeholders at a single stage of the
hiring process can be extended—in a principled way—rto the full, multi-

stage hiring process.

Zhttps://www.aclu.org/blog/womens-rights/womens-rights-workplace/
why-amazons-automated-hiring-tool-discriminated-against
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It is important to note that the application of research in this area will not just
be in the hiring scenario. The techniques developed here, along with a number of
results in peer evaluation [13] and other areas of social choice including matching
[42], will enable the creation of algorithmic tools that are both fair and efficient.
These tools can and should be deployed in any situation where we are attempting
to select a set of candidates (or items, or interventions) from a large pool or allocate
other scarce resources, subject to various constraints over the selection and review-
ing process [192]. These technologies could be applied to internal product ideation
and review [219], academic proposal reviewing [107], advertisement/campaign selec-
tion [145], or indeed any setting where we need to collect recommendations over a
large set from experts.

We detail the limits of current research into fairness and its shortcomings with
respect to the challenge of algorithmic hiring. We detail both past and current work
that demonstrates the research communities potential impact in the area. Finally,

we close with additional ideas we see as research directions for the community.

3.2 Fairness in Online, Multi-Stage Decision-Making
Algorithms

Within computer science, economics, and operations research circles many of the
problems that are encountered in hiring are typically modeled in the multi-armed
bandit (MAB) setting [209]. Indeed, bandit-based algorithms have received sig-
nificant attention in the literature for their use in content recommendation [144],

advertising, and hiring [39](See Chapter 4).
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FIGURE 3.1: A sample current tiered hiring process (in black) and
interventions proposed by this blue sky submission (in red).

There are many practical applications of MAB algorithms that are making ever
more important decisions in our lives (See Section 2.1). Thus, the study of the
properties of these algorithms is of tantamount importance [60].

Yet, the use of MAB-based systems often results in behavior that is societally
repugnant. Sweeney [210] noted that queries for public records on Google resulted
in different associated contextual advertisements based on whether the query target
had a traditionally African American or Caucasian name; in the former case, ad-
vertisements were more likely to contain text relating to criminal incidents. In the
years following, similar instances continue to be observed, both in the bandit setting
and in the more general machine learning world [175]. In lockstep, the academic
community has begun developing approaches to tackling issues of (un)fairness in a
variety of learning settings.

Recently, a Computing Community Consortium (CCC) whitepaper on fairness
research specifically identified that most studies of fairness are focused on classifi-
cation problems [60]. Two fundamental issues identified by Chouldechova and Roth
[60] that we believe are unaddressed by the current literature are extensions to no-

tions of group fairness and looking at fairness in online, dynamic systems, e.g., the
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contextual bandit setting. We envision the research community addressing these
gaps by formalizing and providing algorithms for myriad definitions of fairness and
bias. We see the following research communities specifically as both sources of ideas

and nexuses for collaboration around fairness in sequential decision making.

Markets and Game Theory. Mechanism and market design are both interested
in fairness towards the agents that participate. We see the game theory com-
munity as being particularly helpful when it comes to analyzing the incentives
at play among classes of stakeholders in the hiring process, e.g., competing
firms, or a single firm and a single candidate, or hiring managers within a

firm.

Learning and Adaptation. There have been numerous MAB papers recently that
also deal with humans/crowdsourcing [187], fairness and diversity (See Chap-
ter 4), and/or incorporating biased human feedback [211], to name just a few.
Hence, we feel that the Learning and Adaptation community is able to help

with this core topic.

Coordination, Organizations, and Norms. Many of the algorithmic hiring sys-
tems are both learning from and interacting with with mutliple stakeholders
including hiring managers, line managers, and employees, in real time. The
systems are are making decisions in environments with multiple competing
interests. Much like Markets and Game Theory, researchers in this area will
be key in advancing this overall agenda. Furthermore, we believe research into
multi-stage fairness could more closely tie together all three of these research

communities.
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3.3 Fairness in the Hiring Process

The pipeline of a typical algorithmic hiring process is depicted in Figure 3.1. In
this process, a set of applications is screened by either humans, algorithms, or a
combination of both. After this initial screening and selection, applications are
scored /ranked and many are discarded. After this an iterative process of allocating
resources, e.g., requests for additional documentation; online or in-person interviews;
and group discussion are committed to refine the initial ranking. After this, offers
and /or rejections are sent to one or more candidates from the pool and the candidate
provides a response.

We are proposing a focused research plan into a data-driven decision support
process that draws inferences in part based on observed and estimated features of
humans—and such tools are increasingly known to result in unexpected or adverse
impact on dimensions such as fairness and bias [175]. We acknowledge that both our
and others’ initial work in this space, as well as our proposed extension to the more
realistic multi-stage selection setting, may exacerbate issues of fairness. Thus, we
also propose to incorporate recent definitions of fairness from the machine learning
community into our tiered model. Such definitions do not fully capture the needs or
wants of practitioners [110]; yet, we believe developing systems that are amenable to
general definitions of fairness will be useful, because those definitions are evolving,
and will continue to evolve, over time. In our exploratory work, we adopt a subset
of the standard notions of fairness, and we perform analysis on real admissions data
(As discussed in Chapters 4 and 5); still, much work remains to align systems to be
fielded with the aggregate preferences of stakeholders.

It is important to ensure that the entire pipeline is capable of recognizing fair
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treatment and/or fair outcome (and possibly others) in the multi-armed bandit
setting [118]. We have begun work in this direction, described in more detail in
Chapter 6. We re-emphasize that, throughout, our models will be built to accept a
host of fairness and parity measures; still, it is important to provide concrete plans
for specific definitions of each.

We note that notions of “fairness,” “bias,” and “explainability” are (i) definable
in many ways [68] and (ii) necessarily different based on application areas, societal
norms, and policy-maker preferences. However, in hiring, credit, and housing there
are a number of federally protected features that one must not use in the decision
making process and also must not use for explanation. Simply removing these
features from consideration by our algorithms is not enough, and we must actively
ensure the fairness criteria is enforced across these features [49]. Thus, we endeavor
to remain somewhat definition-agnostic in our modeling work, and then explicitly
instantiate a definition when needed (e.g., we plan to use the well-known equality
of opportunity [103] definition of fairness in our earliest experiments). However, our
proposed approaches should generalize to a whole host of fairness or parity measures,
so long as the measure of bias/fairness can be written as a linear constraint on
conditional moments of predicted distributions over predictions, ground truth, and
protected attributes [2].

A closely related area to our work is the research into fairness in rankings [203],
multi-stakeholder recommender systems [1]|, and item allocation [25, 26]. When
algorithms return rankings for an individual to select from one must pay attention
to the ordering and the positioning of various groups [203]. One can see this as an

application of the group fairness concept to the slates that are chosen for display. A
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particular aspect of recommendation systems that one needs to keep in mind is that
often there are different stakeholders: the person receiving the recommendation, the
company giving the recommendation, and the businesses that are the subjects of
recommendation [1]. Finally, when goods are allocated, such as housing or subsidies
one may need to observe both individual and group fairness [25]. Indeed, group
fairness is specifically important in, e.g., Singapore, which has specifically enforced

notions of group fairness when allocating public housing [26].

3.4 A First Step: An Initial Framework to Model
“Fair” Tiered Hiring

In Chapter 5, we use a multidimensional approach to tackling issues in the efficient
and fair gathering and aggregation of information by hiring managers, which jointly
compose part of a decision support system for potential job offer decisions. We use
the concept of structured interviews |43, 217|, used widely in industry as well as in
some academic programs (e.g., Fisk-Vanderbilt [208]); and develope a tiered-hiring
MAB approach. Figure 3.1 gives an example tiered hiring process, and shows (in
red text) where our proposed interventions fit into the present hiring system.

The presently-developed methods allow for the promotion of diversity in the final
cohort of applicants (e.g., graduate students). Dovetailing with this, the fairness
of the review process is also important. In the MAB setting, we propose that
the research community build on work in incorporating constraints into the MAB
framework [17] and extend this work with methods from the fairness in machine

learning literature [19, 60] such as those developed within the silos of fairness of
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treatment and fairness of outcome. Of particular value would be merging these
criteria into the single-level and multi-tiered settings, exploring theoretical metrics
such as the impact on overall economic efficiency due to the use of a “fair” objective,
and experimental validation on sensitive attributes such as self-reported gender,

race, and country of origin that are available in our real data sets.

3.5 Blue Sky Research Challenges

As noted earlier, we are not making a value judgment regarding the use of automated
systems in hiring; rather, we note that this is, increasingly, reality. We are also not
making value judgments regarding particular definitions of fairness and/or bias in
machine learning. Our goal here is to develop general and principled systems for
tiered hiring that can incorprate many definitions of fairness.

We are working on extending our current research to incorporate different no-
tions of fairness that could be deployed on a number of already-fielded MAB-based
systems (See Chapter 6). We plan to extend these definitions to a tiered model (See
Chapter 5) and investigate theoretically the “price of fairness” [28] in these systems.

This initial work may close the gap on a single point (the hiring), but there is
still much work to be done. Some of our initial research has addressed questions of
transparency, constraints, and fairness when working with multi-armed bandit algo-
rithms (See Chapters 4 AND 6) [16, 17, 118]. Yet, these are small steps taken toward
a larger research goal. We see the following issues as still omnipresent concerns, ripe

for work by researchers from the research community.

1. How should we allocate effort—e.g., budget, interview slots—along the hiring

25



pipeline? While we have begun to address this gap there are still challenges
that remain. Included in these challenges is maintaining notions of diversity

at every stage of the pipeline, and not just at discrete points.

. How can we explain the decisions made by the complete algorithmic process
in a transparent and compliant way? With (inter-)national regulation like the
newly-established GDPR [218]| and the right to object and right to rectifica-
tion, we need to build pipelines for decisions that are not only fair but capable

of being audited.

. How can we incorporate fairness into other automated screening tools that
we are beginning to see? For instance, chatbots are starting to be used to
gather pre-interview data with clients and the need to address concerns around

usability and access are almost completely untouched.

. How do we chose which features to select when building models for hiring?
Which features are predictive, which are not, and which are protected? While
the UpTurn study [39] states that employers should disclose all relevant fea-
tures, the selection of these features is a ethically-laden decsion. While there

has been recent work in this area [172] further exploration is necessary.

. There has been extensive recent work in budget-limited and other constrained
bandit models including limiting rounds [226], policy thresholds [227], and
unknown, budget constrained cost distributions [79]. Exploring models with
resource and budget constraints necessary for the hiring process is an impor-

tant direction.
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6. So far, we have assumed individuals have fixed group membership and that
these group memberships do not overlap. Generalizing fairness definitions to
work for intersectional fairness and settings where memberships in protected
groups may change at every timestep ¢ would fit more real world applica-
tions. One step forward might leverage results from work on bandits with
non-stationary rewards [29]. Additionally, other group fairness definitions such

as Equalized Opportunity should be converted to the MAB setting [103].

7. Algorithmic transparency to the end user is important, as discussed, but
equally important is maintaining human involvement in the training, vali-
dation, and deployment process. We conjecture (and sincerely hope!) that
no hiring process will become entirely automated—so we must ensure that
the algorithms and systems we build are capable of working with, potentially

biased, human input at every stage.

8. In our previous work (see Chapters 4 and 5) we explored an objective that
balances both individual utility and the diversity of the set of arms returned.
Research has shown that a more diverse workforce produces better products
and increases productivity |78, 113|. Thus, such an objective is of interest to
our application of hiring workers. Note that diversity, while related, is distinct
from fairness. Trying to balance both diversity and fairness should be looked
at more deeply since both diversity and fairness are important in the hiring

process.

9. We need a new definition of fair outcomes for the MAB setting. Typically,
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equality of opportunity fairness is used in classification tasks. We can formu-
late a strict definition of equal opportunity for bandits, but a hard constraint
may be too strict a definition, or may not align with the expressed preferences
of stakeholders. Instead, it may be necessary to define notions of fairness that
straddle the line between individual and (sub-)community [130]. And, indeed,
it may be necessary to balance notions of fairness and economic efficiency
across both sides of the market, so as to promote truthful participation of

both firms and workers in this ubiquitous and increasingly automated process.

3.6 Authors and Publication
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Chapter 4: The Diverse Cohort Selection Problem

How should a firm allocate its limited interviewing resources to select the optimal
cohort of new employees from a large set of job applicants? How should that firm
allocate cheap but noisy resume screenings and expensive but in-depth in-person in-
terviews? We view this problem through the lens of combinatorial pure exploration
(CPE) in the multi-armed bandit setting, where a central learning agent performs
costly exploration of a set of arms before selecting a final subset with some combi-
natorial structure. We generalize a recent CPE algorithm to the setting where arm
pulls can have different costs and return different levels of information. We then
prove theoretical upper bounds for a general class of arm-pulling strategies in this
new setting. We apply our general algorithm to a real-world problem with com-
binatorial structure: incorporating diversity into university admissions. We take
real data from admissions at one of the largest US-based computer science graduate
programs and show that a simulation of our algorithm produces a cohort with hiring
overall utility while spending comparable budget to the current admissions process

at that university.

“It should come as no surprise that more diverse companies and institutions
are achieving better performance.” — McKinsey & Company, Diversity Matters

(2015)
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4.1 Introduction

How should a firm, school, or fellowship committee allocate its limited interview-
ing resources to select the optimal cohort of new employees, students, or awardees
from a large set of applicants? Here, the central decision maker must first form a
belief about the true quality of an applicant via costly information gathering, and
then select a subset of applicants that maximizes some objective function. Further-
more, various types of information gathering can be performed—reviewing a resume,
scheduling a Skype interview, flying a candidate out for an all-day interview, and
so on—to gather greater amounts of information, but also at greater cost.

In this work, we model the allocation of structured interviewing resources and
subsequent selection of a cohort as a combinatorial pure exploration problem in the
multi-armed bandit (MAB) setting. Here, each applicant is an arm, and a decision
maker can pull the arm, at some cost, to receive a noisy signal about the underlying
quality of that applicant. We further model two different levels of interviews as
strong and weak pulls—the former costing more to perform than the latter, but also
resulting in a less noisy signal. We introduce the strong-weak arm-pulls (SWAP)
algorithm, generalizing an algorithm by Chen et al. [58], and provide theoretical
upper bounds for a general class of our various arm-pull strategies. To complement
these bounds, we provide simulation results comparing pulling strategies on a toy
problem that mimics our theoretical assumptions.

We then validate our proposed method on a real-world scenario: admitting an
optimal cohort of graduate students. We take recent data from one of the largest
US-based Computer Science graduate programs—applications including recommen-

dation letters, statements of purpose, transcripts, as well as the department’s reviews
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of applications and final admissions decisions—and run experiments comparing our
algorithm’s performance under a variety of assumptions to reviews and decisions
made in reality. We find that our simulation of SWAP produced a cohort with
higher top-K utility using equivalent resources as in practice.

We also explore the empirical performance of our algorithm optimizing a nonlin-
ear objective function, motivated by the real-world scenario of admitting a diverse
cohort of graduate students. In experiments, our simulations of SWAP increased a
diversity score (over gender and region of origin) with little loss in fit using roughly
the same amount of resources as in practice. This gain suggests that SWAP can

serve as a useful decision support tool to promote diversity in practice.

4.2 Problem Formulation

We now formally describe the stochastic multi-armed bandit setting in which we
operate. For exposition’s sake, we do so in the context of a decision-maker reviewing
a set of job applicants. However, the formulation itself is fully general. Following the
classical MAB formulation defined in Section 2.1, we represent a set of n applications
A as arms a; € A for i € [n]. Each arm has a true utility, u(a;) € [0,1], which is
unknown; an empirical estimate @(a;) € [0, 1] of that underlying true utility; and
an uncertainty bound rad(a;). Once arm a; is pulled (e.g., application reviewed or
applicant interviewed), @(a;) and rad(a;) are updated.

The set of potential cohorts, or subsets of arms, is defined by a decision class
M C 2. Note that M need not be the power set of arms, but can include

cardinality and other constraints. The total utility for a cohort is given by some
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linear function w : R™ x M — R that takes as input the (unknown) true utilities
u(+) of the arms and the selected cohort. Throughout the chapter, we assume a
maximization oracle, defined as Oracle(M) = argmax,;c,w(M), where v € R”
is a vector of weights—in this case, estimated or true utilities for each arm. Our
overall goal is to accurately estimate the true utilities of arms and then select the

optimal subset of arms using the maximization oracle.

Problem hardness. Following the notation of Chen et al. [58], we define a gap
score for each arm. For each arm a that is in the optimal cohort M*, the gap is the
difference in optimality between M* and the best set without a. For each arm a
that is not in the optimal set M*, the gap is the sub-optimality of the best set that

includes a. Formally, the gap is defined as

w(M*) — maxpyrepmaenm (M), if a ¢ M*
A, = (4.1)

’IU(M*) — MaXpre M:a¢ M U)(M), if a € M*.

This gap score serves as a useful signal for problem hardness, which we use in
our theoretical analysis. Formally, the hardness of the problem can be defined as

the sum of inverse squared gaps
H=> A (4.2)
acA

Chen et al. [58] defined the concept of width(M). When comparing all combina-
tions of two sets A, A’ € M, where A # A’, define dist(A, A’) = |[A— A'|+|A"— A|.

Therefore, define width(M) = minga ajaarcpmnazary dist(A, A’). In other words,
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the width is the smallest distance between any two sets in M. See Chen et al. for

an in-depth explanation of width(M).

Strong and weak pulls. In reality, there is more than one way to gather infor-
mation or receive rewards. Therefore, we introduce two kinds of arm pulls which
vary in cost j and information gain s. Information gain s is defined as how sure one
is the reward is close to the true utility. We model the information gain as s parallel
arm pulls with the resulting rewards being averaged together. A weak arm pull has
cost 5 = 1 but results in a small amount of information s = 1. In our domain of
graduate admissions, weak arm pulls are standard application reviews, which in-
volve reading submitted materials and then making a recommendation. A strong
arm pull, in contrast, has cost j > 1, but results in s > 1 times the information as a
weak arm pull. In our domain, strong arm pulls extend reading submitted materials
with a structured Skype interview, followed by note-taking and a recommendation.

In our experience, the latter can reduce uncertainty considerably, which we quan-
tify and discuss in Section 4.4. However, due to their high cost, such interviews are
allocated relatively sparingly. We formally explore this problem in Section 4.3 and
provide an algorithm for selecting which arms to pull, along with nonasymptotic

upper bounds on total cost.
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4.3 SWAP: An Algorithm for Allocating Interview
Resources

In this section, we propose a new multi-armed bandit algorithm, strong-weak arm-
pulls (SWAP), that is parameterized by s and j. SWAP uses a combination of
strong and weak arm pulls to gain information about the true utility of arms and
then selects the optimal cohort. Our setting and the algorithm we present generalize
the CLUCB algorithm proposed by Chen et al. [58], which can be viewed as a special
case with s = 7 = 1.

Algorithm 1 gives pseudocode for SWAP. It starts by weak pulling all arms once
to initialize an empirical estimate of the true underlying utility of each arm. It then
iteratively pulls arms, chooses to weak or strong pull based on a general strategy,
updates empirical estimates of arms, and terminates with the optimal (i.e., objective-
maximizing) subset of arms with probability 1—4, for some user-supplied parameter
J.

During each iteration ¢, SWAP starts by finding the set of arms M, that, accord-
ing to current empirical estimates of their means, maximizes the objective function
via an oracle. It then computes a confidence radius, rad(a), for each arm a and
estimates the worst-case utility of that arm with the corresponding bound. If an
arm a is in the set M; then the worst case is when the true utility of a is less than
our estimate (@ might not be in the true optimal set M*). Alternatively, if an arm is
not in the set M; then the worst case is when the true utility of a is greater than our
estimate (a might be in the true optimal set M*). Using the worst-case estimates,

SWAP computes an alternate subset of arms M,. If the utility of the initial set M,
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and the worst-case set M, are equal, then SWAP terminates with output M,, which
is correct with probability 1 — § as we show in Theorems 4.1 and 4.2. If w(M;) and
w(M,) differ, SWAP looks at a set of candidate arms in the symmetric difference of
M, and ]\th and chooses the arm p; with the largest uncertainty bound rad,(p;).

SWAP then chooses to either strong or weak pull the selected arm p; using a
strong pull policy, depending on parameters s and j. A strong pull policy is defined
as spp : R>1x (R >1) — [0,1]. For example, in the experiments in Section 4.4,
we use the following pull policy:

N S—]
spp(s,j) = —7-

(4.3)

This policy tries to balance information gain and cost. When the strong pull
gain is high relative to cost then many more strong pulls will be performed. When
the weak pull gain is low relative to cost then fewer strong pulls will be performed,
as discussed in Example 4.1.

Once an arm is pulled, the empirical mean ;. 1(p;) and the information gain
Tiv1(pe) is updated. A reward from a strong arm is counted s times more than a

weak pull.

Example 4.1. Suppose we wish to find a cohort of size K = 2 from three arms A =
{ai,as,a3}. Run SWAP for t iterations. Figure J.1 shows that SWAP maintains
empirical utilities Uy(+) and uncertainty bounds rad,(-). In this case M = {ay,as}
and M = {a1,a3}. Arm as, therefore, is the arm in the symmetric difference {as, as}
with the highest uncertainty, which therefore needs to be pulled. Further, assume that

ag needs x information gain for SWAP to end. When j = 1 and s = 1, the best
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FIGURE 4.1: Example with n = 3 after running SWAP for ¢ steps.

Dots are the empirical utility u¢(a) while flags represent the radius of

confidence rad;(a). Here, radi(a2) and radi(as) overlap; SWAP may

pull as.

pulling strateqy would be to weak pull az for x times. When j = 1 and s = y
where y > 1, the best pulling strateqy would be to strong pull az for ceil(f) times.
Finally when 7 = z and s = y where y > z > 1, the best pulling strategy would
be to strong pull as for ﬂoor(%) + 1]z — (¢ mod y)| times and weak pull az for
1[z — (x mod y)] *x (x mod y) times, where 1la] = 1 when a > 0 and 0 otherwise.

In reality, we do not know how many times an arm needs to be pulled, which is why

we introduce a probabilistic strong pull policy, like that in Equation 4.5.

Analysis. We now formally analyze SWAP. We define X, = E[Cost] as the
expected cost (or expected j value) and X gq = FE[Gain] as the expected gain (or

the expected s value). Assume that each arm a € [n| has mean u(a) with an o-sub-

Gaussian tail. Following Chen et al. [58] set rad;(a) = a\/Q log (M) /Ti(a) for
all t > 0.

Notice that if we use strong pull policy spp(s, j) = 0, then we only perform weak
arm pulls, and SWAP reduces to Chen et al. [58]'s CLUCB. We call this reduction
the weak only pull problem. Chen et al. proved that CLUCB returns the optimal

set M* and uses at most O(width(M)?H) samples. Similarly, if we set spp(s, j) = 1
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then we only perform strong arm pulls—dubbed the strong only pull problem. We

show that this version of SWAP returns the optimal set M* and costs at most

O(width(M)2H/s).!

Theorem 4.1. Given any d € (0,1), any decision class M C 2" and any expected
rewards u € R", assume that the reward distribution p, for each arm a € [n] has

mean u(a) with an o-sub-Gaussian tail. Let M* = arg maxyepm w(M) denote the

optimal set. Set rad,(a) = U\/2 log <4n?j3> /Ti(a) for all t > 0 and a € [n]. Then,
with probability at least 1 — 9§, the SWAP algorithm with only strong pulls where

j > 1 and s > j returns the optimal set Out = M* and

2, 2 3 2
T<0 (a width(M)*Hlog(nj’o H/§))

: (4.4)

where T denotes the total cost used by the SWAP algorithm and H is defined in
Eq.j.2.

Although s and j are problem-specific, it is important to know when to use the
strong only pull problem over the weak only pull problem. Corollary 4.1.1 provides
weak bounds for s and j for the strong only pull problem. We also explore its

ramifications experimentally in Figure 4.3a as discussed in Section 4.4.1.

Corollary 4.1.1. SWAP with only strong pulls is equally or more efficient than

1

SWAP with only weak pulls when s >0 and 0 < j < C3~35 where C = 4nI:I/5.

We now address the general case of SWAP, for any probabilistic strong pull
policy parameterized by s and j. In Theorem 4.2 we show that SWAP returns M*
in O (width(M)*H/X gin) samples.

!'Note all proofs for this chapter can be found in Appendix A.3
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Theorem 4.2. Given any 6y, 02,65 € (0,1), any decision class M C 2", and any
expected rewards u € R™, assume that the reward distribution ¢, for each arm a € [n]

has mean u(a) with an o-sub-Gaussian tail. Let M* = arg maxyep w(M) denote

the optimal set. Set rad(a) = 0’\/2 log <M> /Ti(a) for allt >0 and a € [n], set

e1 = 0y/2log (302/T), and set e; = oy/2log (303/n). Then, with probability at least

(1 —=61)(1 —09)(1 — 03), the SWAP algorithm (Algorithm 1) returns the optimal set

Out = M* and

o?width(M)?H log (n02 (XCOSt — 61)3 H/61)

T<0 , (4.5)

XGain — €2
where T denotes the total cost used by Algorithm 1, and H is defined in Eq. /J.2.

It is nontrivial to determine where the general version of SWAP is better than
both the SWAP algorithm with only strong pulls and the SWAP algorithm with
only weak pulls, given the non-asymptotic nature of all three bounds (Chen et al.
results and Theorems 4.1 and 4.2). Based on our experiments (§4.4), we conjecture
that there is a of s and j pairs where SWAP is the optimal algorithm, even for
relatively low numbers of arm pulls, though it is problem-specific. This is discussed

more in Section 4.6.3.

4.4 Top-K Experiments

In this section, we experimentally validate the SWAP algorithm under a variety of
arm pull strategies. We first explore (§4.4.1) the efficacy of our bounds in The-

orem 4.2 and Corollary 4.1.1 in simulation. Then we deploy SWAP on real data
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(§4.4.2) drawn from one of the largest computer science graduate programs in the
United States. We show that SWAP provides a higher overall utility with equivalent

cost to the actual admissions process.

4.4.1 Gaussian Arm Experiment

We begin by validating the tightness of our theoretical results in a simulation set-
ting that mimics the assumptions made in Section 4.3. We pull from a Gaussian
distribution around each arm. When arm a is weak pulled, a reward is pulled from a
Gaussian distribution with mean u,, the arm’s true utility, and standard deviation
0. Similarly, when arm « is strong pulled, the algorithm is charged j cost, and a
reward is pulled from a distribution with mean wu, and standard deviation oA/s.
This strong pull distribution is equivalent to pulling the arm s times and averaging
the reward, thus ensuring an information gain of s.

We ran all three algorithms—SWAP with the strong pull policy defined in Equa-
tion 4.3, SWAP with only strong pulls, and SWAP with only weak pulls—while
varying s and j. For each s and j pair we ran the algorithms at least 4,000 times
with a randomly generated set of arm values. Random seeds were maintained across
policies. We then compared the cost of running each of the algorithms.”

To test Corollary 4.1.1, Figure 4.3a compares SWAP with only weak pulls to
SWAP with only strong pulls. We found that Corollary 4.1.1 is a weak bound on
the boundary value of j. The general version of SWAP should be used when it
performs better—costs less—than both the strong only and weak only versions of

SWAP. The zone where SWAP is effective varies with the problem (See §4.6.3 for

2All code to replicate this experiment can be found here: https://github.com/
principledhiring/SWAP.
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FIGURE 4.2: Exploration of bounds in practice vs. the theoretical
bounds of Theorem 4.2 with respect to hardness (note that both axes
are a log scale).

a deeper discussion). Figure 4.3b shows the optimal zone for the Gaussian Arm

Experiment.

4.4.2 Graduate Admissions Experiment

Finally, we describe a preliminary exploration of SWAP on real graduate admissions
data from one of the largest CS graduate programs in the United States. The ex-
periment was approved by the university’s Institutional Review Board. Our dataset
consists of three years of graduate admissions applications, graduate committee ap-
plication review text and ratings, and final admissions decisions. Information was
gathered from the first two academic years (treated as a training set), while the data
from last academic year was used to evaluate the performance of SWAP (treated as

a test set).
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FIGURE 4.3: Cost comparisons. Figure 4.3a compares only strong to

only weak pulls. Green indicates better performance by strong pulls,

and intensity indicates magnitude. The blue line is the Corollary 4.1.1

bound on j. Figure 4.3b shows where the general version of SWAP

outperformed (green) both SWAP with only strong pulls as well as

SWAP with only weak pulls, and (maroon) where it outperformed at
least one of the latter.
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Dataset. During the admissions process, potential students from all over the world
send in their applications. A single application consists of quantitative information
such as GPA, GRE scores, TOEFL scores, nationality, gender, previous degrees
and so on, as well as qualitative information in the form of recommendation letters
and statements of purpose. In the 2016-17 academic year, the department received
approximately 1,600 applications, with roughly 4,500 applications over all three
years. The most recent 1,600 applications are roughly split into 1,000 Master’s
applications and 600 Ph.D. applications. The acceptance rate is 3% for Masters
students and 20% for Ph.D. students.

Once all applications are submitted, they are sent to a review committee. Gen-
erally, applicants at the top (who far exceed expectations) and applicants at the
bottom (who do not fulfill the program’s strict requirements) only need one review.
Applicants on the boundary, however, may go through multiple reviews with dif-
ferent committee members. Once all reviews have been made, the graduate chair
chooses the final applicants to admit.

By administering an anonymous survey of past admissions committee members,
we estimated that interviews are approximately six times longer than reviewing a
written application. Therefore, we set our j value (the cost of a strong pull) to be 6.
The gain of an interview is uncertain, so we ran tests over a wide range of s values
(the information gain of a strong pull). The number of reviews and interviews (x6)

were summed to get a cost T of the actual review process.

Experimental Setup. We simulate an arm pull by returning a real score that a
reviewer gave during the admissions process (in the order of the original reviews)

or a score from a probabilistic classifier (if all committee members’ reviews have
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‘ w T

SWAP | 80.1 (0.5) 1978 (53)
Actual 73.96 ~2000

TABLE 4.1: Graduate Admissions Simulation of SWAP. Comparison

of top-K utility w and cost T of SWAP with results of the actual

admissions process. The values in parentheses are the standard devi-
ations.

been used). An arm pull returns a score drawn from a distribution around the
probabilistic result from the classifier to simulate some human error or bias.

We ran SWAP using the strong pull policy defined in Eq. 4.3, where we define
the utility of each arm by the probabilistic result from the classifier. For our results,
we compare SWAP’s selections with the real decisions made during the admissions

process.

Results. Running SWAP consistently resulted in a higher overall utility than the
actual admissions process while using roughly equivalent cost (Table 4.1). We see
that the overall top-K utility w is higher in SWAP than in practice. We also see
that SWAP uses roughly equivalent resources 7' than what is used in practice. This
suggests that SWAP is a viable option for admissions. There are, however, some
limitations of only using a top-K policy, such as potentially overlooking the value
diverse candidates bring to a cohort. For instance, when hiring a software engineer-
ing team, if the top candidates are all back-end developers, it may be worthwhile to

hire a front-end developer with slightly lower utility.
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4.5 Promoting diversity through a submodular func-
tion

Motivated by recent evidence that diversity in the workforce can increase produc-
tivity [78, 113], we explore the effect of formally promoting diversity in the cohort
selection problem. In this section we use the diversity function discussed in Sec-
tion 2.3. Empirically, we show that SWAP performs well with a submodular ob-
jective function (Section 4.5.1). In experiments on real data, we show a significant
increase in diversity with little loss in fit while using roughly the same resources as

in practice (Section 4.5.2).

4.5.1 Diverse Gaussian Arm Experiments

To determine if SWAP works in this submodular setting, we ran simulations over
a variety of hardness levels. We instantiated the problem similarly to that of Sec-
tion 4.4.1 with the added complexity of dividing the arms into three partitions.
Figure 4.4a shows the cost of running SWAP compared to the theoretical bounds
of the linear model over increasing hardness levels. The results show that SWAP per-
forms well for the majority of cases. However, for some cases, the cost becomes very
large. To deal with those situations, we can use a probably approximately correct
(PAC) relaxation of Algorithm 1 where Line 13 becomes If |w(M,) — w(M,)| < e.
The results from this PAC relaxation where ¢ = 0.01 can be found in Figure 4.4b.
Note that the definition of hardness found in Equation 4.2 does not quite fit this
situation since the graphs in Figure 4.4 have higher costs for some lower hardness

problems while having lower cost for some higher hardness problems. Given that the
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FIGURE 4.4: Exploration of bounds in practice for SWAP with wp,y

(4.4a) and the PAC relaxation of SWAP with wp,, (4.4b) vs. the

theoretical bounds of Theorem 4.2 with respect to hardness (Note
that both axes are a log scale).

PAC relaxation performs well with low costs over all of the tested hardness prob-
lems, we propose that SWAP can be used with wy,, and perhaps other submodular

and monotone functions.

4.5.2 Diverse Graduate Admissions Experiment

Using the same setting as described in Section 4.4.2, we simulate a SWAP admissions
process with the submodular function wy,,. We partition groups by gender (which
is binary in our dataset) and multi-class region of origin. We found that we did not
have to resort to the PAC version of SWAP to tractably run the simulation over

various partitions of the graduate admissions data.

Results. We compare two objective functions, wrop and wpn. wrep treats all
applicants as members of one global class. This mimics a top-K objective, where

applicants are valued based on individual merit alone. wy,, promotes diversity using
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FiGURE 4.5: Comparison of true and SWAP-simulated admissions:
gender (4.5a, 4.5b) & region (4.5¢), 4.5d).

Gender Region of Origin

V wTOP wDIV V wTOP wDIV
SWAP | 8.5 (0.03) 12.1 (0.06) | 8.0 (0.03) 22.1 (0.03)

Actual 8.6 11.8 8.6 20.47

TABLE 4.2: SWAP’s average gain in diversity over different classes.

reported gender and region of origin for class memberships. We use those classes as
our objective during separate runs of SWAP.

Table 4.2 and Figure 4.5 show experimental results on the test set (most recent
year) of real admissions data. We report \/Wrop instead of wyep to align units across
objective functions. Because the square root function is monotonic, this conversion
does not impact the maximum utility cohort. Since SWAP uses a diversity oracle,
we notice a slight drop in top-K utility. However, there is a large gain in diversity.

SWAP, on average, used 1.17 pulls per arm, of which 5% were strong. During
the last admissions decision process each applicant was reviewed on average 1.21
times. Interviews were not consistently documented. SWAP performed more strong
pulls (interviews) of applicants than our estimation of interviews by the graduate
admissions committee, but did fewer weak pulls. SWAP spent roughly the same

amount of total resources as the committee did with strong pull cost j = 6 and
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FIGURE 4.6: Cost vs utility function comparisons of Actual, SWAP,
Random, and Uniform.
weak pull cost of 1. Given the gains in diversity, this supports SWAP’s potential
use in practice.

We also compare SWAP to both uniform and random pulling strategies, shown
in Figure 4.6. The uniform strategy weak pulls each arm once and strong pulls each
arm once. This had a cost approximately 9 times that of SWAP and resulted in
a general utility of 8.3 and a diversity value of 11.8. The random strategy weak
or strong pulls arms randomly. Even when spending 10 times the cost of running
SWAP, the random strategy has only a general utility of 7.9 and a diversity value

of 11.16. SWAP significantly outperforms both of these strategies.

4.6 Discussion

Admissions and hiring are extremely important processes that affect individuals in
very real ways. Lack of structure and systematic bias in these processes, present in

application materials or in resource allocation, can negatively affect applicants from

47



traditionally underrepresented minority groups. We suggest a formally structured
process to help prevent disadvantaged people from falling through the cracks. We
discuss benefits (Section 4.6.1) and limitations (Section 4.6.2) to this approach, as

well as mechanism design suggestions for deploying SWAP in practice (Section 4.6.3).

4.6.1 Benefits

We established SWAP, a clear-cut way to model a sequential decision-making process
where the aim is to select a subset using two kinds of information-gathering strategies
as a multi-armed bandit algorithm. This process could have a number of benefits
when used in practical hiring/admissions settings.

Over the course of designing and running our experiments, we noticed what
seemed like bias in the application materials of candidates belonging to underrep-
resented minority groups. Our initial observations were similar to those of scholars
such as Schmader et al. [195], who found that recommendation letters for female
applicants to faculty jobs contained fewer work-specific terms than male applicants.
After revisiting and coding application materials in our experiments, we found sim-
ilar results for female and other minority candidates.

Our process hopes to mitigate this bias by providing a completely structured
process, informed by the many studies showing that structured interviewing reduces
bias (see Section 2.5). As we showed in our experiments, one can take additional
steps to encourage diversity (by using wpy;,) to select a more diverse team, which
can result in a less biased, more productive work environment [113].

Furthermore, by including a diversity measure in the objective function, candi-

dates from disadvantaged groups are given a higher chance of being pulled through
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the cracks since we prioritize recommending diverse candidates for additional re-
source allocation.

A practical benefit to SWAP is that it avoids spending unnecessary resources
on outlier candidates and quickly finds uncertain candidates. This give us more
information about the applicant pool as whole, allowing us to make better decisions
when choosing a cohort while using roughly equivalent resources.

Finally, in our simulations of running SWAP during the graduate admissions

process, we also select a more diverse student cohort at low cost to cohort utility.

4.6.2 Limitations

One significant limitation of a large-scale system like SWAP is that it relies on
having a utility score for each applicant. In our graduate admissions experiment, we
assume the true utility of an applicant can be modeled by our classifier, which is not
entirely accurate. In reality, the true utility of an applicant is nontrivial to estimate
as it is subjective and depends on a wide range of factors. Finding an applicant’s
true utility would require following and evaluating the applicant through the end
of the program, perhaps even after they have left the university. Even if that were
possible, being able to quantify true utility is nontrivial due to the subjectivity of
success and its qualitative properties. This problem is not limited to SWAP-it is
present in any admissions, hiring, peer review, and other processes that attempt to
quantify the value of qualitative properties. Therefore in these settings there is no
choice but to rely on proxy values for the true utility, such as reviewer scores.
Similarly, even though the cost of a resource, j, may be inherently quantifiable,

the information gain s, is harder to define in such a process. For example, how much
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more information one gains from an interview over a resume review is subjective
and, by nature, more qualitative than quantitative. Also, the information gain
from expending the same resource may vary over applicants, though this is slightly
mitigated by using structured interviews.

Another limiting factor is that not every admitted applicant will matriculate into
the program. We assume that all applicants will accept our offer, but in reality, that
is not the case. Therefore, we potentially reject applicants that would matriculate,
as opposed to accepting higher quality applicants that will ultimately not.

Finally, our graduate admissions experiment simulated strong arm pulls: review-
ers did not give additional interviews of applicants during the experiment. Although
our results are promising, SWAP should be run in conjunction with an actual ad-

missions process to assess its true performance.

4.6.3 Design Choices

Our motivation in designing SWAP and exploring related extensions is to aid hir-
ing and admissions processes that use structured interviewing practices and aim
to hire a diverse cohort of workers. As with any algorithm deployed in practice,
actually running SWAP alongside a hiring process requires adaptation to the spe-
cific environment in which it will be used (e.g., batch versus sequential review), as
well as estimation of parameters involving correctness guarantees (e.g., ¢ and €) or
population estimates (e.g., o).

In general, we recommend that the policymaker or mechanism designer tasked

with setting parameters for SWAP, or a SWAP-style algorithm, should conduct
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a study on past admissions/hiring decisions. This study should include quantita-
tive information (e.g., how many people applied, how many were accepted, how
many were interviewed, how long did interviews take) and qualitative information
(e.g., how confident was reviewer A after reviewing an applicant B). From this a
mechanism designer could determine estimates of population parameters like o, in-
formation gain parameters s, and interview cost parameter j.

To estimate o, a policymaker could perform a study on past reviews and inter-
views to determine the range of scores for arms. However, this method could incorpo-
rate various biases that may already exist in prior review and scoring processes. That
consideration should be taken into account, but exactly how is situation-specific.
The introduction of and strict adherence to the structured interview paradigm is a
general method to alleviate some of these concerns.

To estimate the value of s, the information gain of a strong pull, one could quan-
tify the difference in confidence level for a particular applicant after performing weak
and strong pulls; e.g., how confident was reviewer A after reviewing an applicant
B, how much more confident was A after interviewing B, and so on. For j, policy
makers could use the average relative difference in time (and possibly monetary)
resources spent on different information gathering strategies.

The choice of § and € could be determined via a sensitivity-analysis-style study,
where simulations are run using various settings of § and e. Policymakers can then
judge the simulated risks and rewards to define the parameters.

Once the hyper-parameters have been found, simulations can be performed to
find the optimal zone (as discussed in Section 4.4.1). This will allow the designer to

determine the best strong pull policy.
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Ideally, both studies should include a run focused on past decisions and one run
every time the selection process occurs, to ensure SWAP’s parameters align with

the experiences and values of human decision-makers.

4.7 Conclusion

In this work, we modeled the allocation of interviewing resources and subsequent
selection of a cohort of applicants as a combinatorial pure exploration (CPE) prob-
lem in the multi-armed bandit setting. We generalized a recent CPE algorithm to
the setting where arm pulls can have different costs—where a decision maker can per-
form strong and weak pulls, with the former costing more than the latter, but also
resulting in a less noisy signal. We presented the strong-weak arm-pulls (SWAP)
algorithm and proved theoretical upper bounds for a general class of arm pulling
strategies in that setting. We also provided simulation results to test the tightness of
these bounds. We then applied SWAP to a real-world problem with combinatorial
structure: incorporating diversity into university admissions. On real admissions
data from one of the largest US-based computer science graduate programs, we
showed that SWAP produces more diverse student cohorts at low cost to student
quality while spending a budget comparable to that of the current admissions pro-
cess.

This work lies in the social injustice bias level in the three tiered view of the
world found in Chapter 1. By using the diversity function we address the disparities
found between sensitive groups and ensure that those with artificially low scores are

pushed higher.
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It would be of both practical and theoretical interest to tighten the upper bounds
on convergence for SWAP, either for a reduced or general set of arm pulling strate-
gies. We would also like to extend SWAP to include more than two types of pulls or
information gathering strategies. We aim to incorporate a more realistic version of
diversity and achieve a provably fair multi-armed bandit algorithm, as formulated
by Joseph et al. [123] and Liu et al. [152]|. Additionally, we aim to create a version of
SWAP that incorporates applicant matriculation into the candidate-recommending
and selection process.

An interesting direction that may be worth pursuing is drawing connections
between our work—the selection of a diverse subset of arms—to recent work in
multi-winner voting 86|, a setting in social choice where a subset of alternatives
are selected instead of a single winner. Recent work in that space looks at selecting
a “diverse but good” committee of alternatives via social choice methods [14, 44].
Similarly, drawing connections to diversity in allocation and matching problems [4,

25, 147] is also potentially of interest.
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Algorithm 1 Strong Weak Arm Pulls (SWAP)

Require: Confidence § € (0,1); Maximization oracle: Oracle(-) : R* — M
1: Weak pull each arm a € [n] once to initialize empirical means 1,
2: Vi € [n] set T,,(a;) < 1,
3: Cost, < n, total resources spent
4: fort=n,n+1,... do
5: M; < Oracle(t)
6: fora; =1,...,ndo

7 rad(a;) = 0\/2 log (4"6;ost§’ /Tt(al)>
8: if a; € M, then

9: Ug(a;) < u(a;) — radi(a;)

10: else

11: dt(ai) < &t(ai) + mdt(ai)

12: M, + Oracle(;)
13: if w(M;) = w(M;) then

14: Out <« Mt
15: return Out
16: Dy <— arg malxaé(]\;[t\Mt)U(Mz\]\;[t) radt(a)

17: a < spp(s, j)
18: with probability o do

19: Strong pull p,

20: Tisa(pe) < Ti(pe) + 5

21: COStH_l — COStt +]

22: else

23: Weak pull p;

24: Tiv1(pe) < Ti(pe) + 1

25: Costyi1 < Costy + 1

26: Update empirical mean 1,7 using observed reward

2. Tiyai(a) < Ti(a) Ya # py




Chapter 5: Making the Cut: A Bandit-based

Approach to Tiered Interviewing

Given a huge set of applicants, how should a firm allocate sequential resume screen-
ings, phone interviews, and in-person site visits? In a tiered interview process, later
stages (e.g., in-person visits) are more informative, but also more expensive than
earlier stages (e.g., resume screenings). Using accepted hiring models and the con-
cept of structured interviews, a best practice in human resources, we cast tiered
hiring as a combinatorial pure exploration (CPE) problem in the stochastic multi-
armed bandit setting. The goal is to select a subset of arms (in our case, applicants)
with some combinatorial structure. We present new algorithms in both the probably
approximately correct (PAC) and fixed-budget settings that select a near-optimal
cohort with provable guarantees. We show via simulations on real data from one of
the largest US-based computer science graduate programs that our algorithms make

better hiring decisions or use less budget than the status quo.

3

. nothing we do is more important than hiring and developing people. At

the end of the day, you bet on people, not on strategies.” — Lawrence Bossidy,

The CEO as Coach (1995)
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5.1 Introduction

Hiring workers is expensive and lengthy. The average cost-per-hire in the United
States is $4,129 [207|, and with over five million hires per month on average, total
annual hiring cost in the United States tops hundreds of billions of dollars [216]. In
the past decade, the average length of the hiring process has doubled to nearly one
month [54]. At every stage, firms expend resources to learn more about each appli-
cant’s true quality, and choose to either cut that applicant or continue interviewing
with the intention of offering employment.

In this Chapter, we address the problem of a firm hiring a cohort of multiple
workers, each with unknown true utility, over multiple stages of structured inter-
views. We operate under an assumption that a firm is willing to spend an increasing
amount of resources—e.g., money or time—on applicants as they advance to later
stages of interviews. Thus, the firm is motivated to aggressively “pare down” the
applicant pool at every stage, culling low-quality workers so that resources are bet-
ter spent in more costly later stages. This concept of tiered hiring can be extended
to crowdsourcing or finding a cohort of trusted workers. At each successive stage,
crowdsourced workers are given harder tasks.

Using techniques from the multi-armed bandit (MAB) and submodular optimiza-
tion literature, we present two new algorithms—in the probably approximately cor-
rect (PAC) (§5.3) and fixed-budget settings (§5.4)—and prove upper bounds that se-
lect a near-optimal cohort in this restricted setting. We explore those bounds in sim-
ulation and show that the restricted setting is not necessary in practice (§5.5). Then,
using real data from admissions to a large US-based computer science Ph.D. pro-

gram, we show that our algorithms yield better hiring decisions at equivalent cost
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to the status quo—or comparable hiring decisions at lower cost (§5.5).

5.2 A Formal Model of Tiered Interviewing

In this section, we formally define our general multi-stage combinatorial MAB prob-
lem. For an overview of related work and background information see Chapter 2.
Each of our n applicants is an arm a in the full set of arms A. Our goal is to select
K < n arms that maximize some objective w using a maximization oracle. We split
up the review/interview process into m stages, such that each stage i € [m] has per-
interview information gain s;, cost j;, and number of required arms K; (representing
the size of the “short list” of applicants who proceed to the next round). We want to
solve this problem using either a confidence constraint (9, €), or a budget constraint

over each stage (7;). We rigorously define each of these inputs below.

Multi-armed bandits. In this chapter we follow the classical MAB approach
described in Section 2.1.1 where each arm a € A has a true utility u(a) € [0, 1],
which is unknown. When an arm a € A is pulled, a reward is pulled from a

distribution with mean u(a) and a o-sub-Gaussian tail.

Top-K and subsets. In the previous chapter we relied on an oracle to chose the
optimal cohort. In this Chapter we do the same with the modification of choosing
an optimal cohort for the shortlist at each stage. As such, we use decision class
Mg(A) = {M C A | M| = K}. A cohort is optimal if it maximizes a linear

objective function w : R™ x Mg(A) — R. Therefore, the maximization oracle can
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be defined as

Oracleg (4, A) = argmax w(a, M). (5.1)
MeMpg (A)

Additionally, for any arm a € A, the gap score A, is now defined as

w(M*) — maxgyr | memyraemy w(M), ifa ¢ M*
Aa = (5.2)

w(M*) —maxgys | memnagmy w(M), if a € M*.

Using this gap score we estimate the hardness of a problem as the sum of inverse
squared gaps:

H=>) A (5.3)

a€A

This helps determine how easy it is to differentiate between arms at the border of

accept /reject.

Objectives. As in the previous setting we apply both a Top-K maximization
oracle as well as a diversity oracle. For more information on the Diversity oracle see

Section 2.3.

Variable costs. Interviews allow firms to compare applicants. Structured inter-
views treat each applicant the same by following the same questions and scoring
strategy, allowing for meaningful cross-applicant comparison. A substantial body of
research shows that structured interviews serve as better predictors of job success
and reduce bias across applicants when compared to traditional methods [105, 184].
As decision-making becomes more data-driven, firms look to demonstrate a link
between hiring criteria and applicant success—and increasingly adopt structured

interview processes [132, 143].
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In the previous Chapter we introduced a concept of “weak” and “strong” pulls
in the Strong Weak Arm Pull (SWAP) algorithm. In this Chapter, however, we
transform the concept of “weak” and “strong” pulls to multiple stages. As stages get
more expensive, the estimates of utility become more precise - the estimate comes
with a distribution with a lower variance. In practice, a resume review may make
a candidate seem much stronger than they are, or a badly written resume could
severely underestimate their abilities. However, in-person interviews give better
estimates. In Section 5.5, we extend (as best we can) the SWAP model to our

setting and compare as part of our experimental testbed.

Generalizing to multiple stages. This Chapter, to our knowledge, gives the
first computational formalization of tiered structured interviewing. We build on
hiring models from the behavioral science literature [43, 217] in which the hiring
process starts at recruitment and follows several stages, concluding with successful
hiring. We model these m successive stages as having an increased cost—in-person
interviews cost more than phone interviews, which in turn cost more than simple
résumé screenings—but return additional information via the score given to an ap-
plicant. For each stage i € [m] the user defines a cost j; and an information gain
s; for the type of pull (type of interview) being used in that stage. During each
stage, K; arms move on to the next stage (we cut off K; ; — K; arms), where
n=~Ky>K >->K,_ 1> K, =K). The user must therefore define K; for
each i € [m — 1]. The arms chosen to move on to the next stage are denoted as

AmCAm_1C"'CA1CA0:A.
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Tiered MAB and interviewing stages. Our formulation was initially moti-
vated by the graduate admissions system run at our university. Here, at every stage,
it is possible for multiple independent reviewers to look at an applicant. Indeed, our
admissions committee strives to hit at least two written reviews per application
package, before potentially considering one or more Skype/Hangouts calls with a
potential applicant. (In our data, for instance, some applicants received up to 6
independent reviews per stage.)

While motivated by academic admissions, we believe our model is of broad inter-
est to industry as well. For example, in the tech industry, it is common to allocate
more (or fewer) 30-minute one-on-one interviews on a visit day, and/or multiple
pre-visit programming screening teleconference calls. Similarly, in management con-
sulting [113], it is common to repeatedly give independent “case study” interviews

to borderline candidates.

5.3 Probably Approximately Correct Hiring

In this section, we present Cutting Arms using a Combinatorial Oracle (CACO),
the first of two multi-stage algorithms for selecting a cohort of arms with provable
guarantees. CACO is a probably approximately correct (PAC) [106] algorithm that
performs interviews over m stages, for a user-supplied parameter m, before returning
a final subset of K arms.

Algorithm 2 provides pseudocode for CACO. The algorithm requires several
user-supplied parameters in addition to the standard PAC-style confidence param-

eters (d - confidence probability, € - error), including the total number of stages m;
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pairs (s;, ;) for each stage ¢ € [m] representing the information gain s; and cost j;
associated with each arm pull; the number K; of arms to remain at the end of each
stage ¢ € [m]; and a maximization oracle. After each stage i is complete, CACO
removes all but K; arms. The algorithm tracks these “active” arms, denoted by A;_;
for each stage i, the total cost Cost that accumulates over time when pulling arms,
and per-arm @ information such as empirical utility @(a) and total information gain
T(a). For example, if arm a has been pulled once in stage 1 and twice in stage 2,

then T'(a) = s1 + 2s3.
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Algorithm 2 Cutting Arms using a Combinatorial Oracle (CACO)

Require: Confidence 6 € (0,1); Error € € (0,1); Oracle; number of stages m;
(i, Ji, K;) for each stage i
1: Ag+ A
2: for stagei=1,...,m do
3: Pull each a € A;_; once using the given s;, j; pair
4: Update empirical means u
5: Cost <+ Cost + K;_1 - j;

6: fort=1,2,...do

7 A; < Oracleg,(a)

8: fora € A;_; do

9: rad(a) < o %ﬁosﬁ)/a

10: if a € A; then @(a) < u(a) — rad:(a)
11: else i(a) < u(a) + rad(a)

12: A; « Oracleg, (1)

13: if |w(A;) — w(4;)| < € then break
14: p 4 arg maxX, i, a,)u(4:\ A 1ed(a)

15: Pull arm p using the given s;, j; pair
16: Update u(p) with the observed reward
17: T(p) < T(p)+s;

18: Cost <— Cost + j;

19: Out < A,,; return Out

CACO begins with all arms active (line 1). Each stage i starts by pulling each
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active arm once using the given (s;, j;) pair to initialize or update empirical utilities
(line 3). It then pulls arms until a confidence level is triggered, removes all but K;
arms, and continues to the next stage (line 13).

In a stage i, CACO proceeds in rounds indexed by ¢. In each round, the algo-
rithm first finds a set A; of size K; using the maximization oracle and the current
empirical means @ (line 7). Then, given a confidence radius (line 9), it computes
pessimistic estimates u(a) of the true utilities of each arm a and uses the oracle to
find a set of arms A; under these pessimistic assumptions (lines 10-12). If those
two sets are “close enough” (e away), CACO proceeds to the next stage (line 13).
Otherwise, across all arms a in the symmetric difference between A4; and A;, the arm
p with the most uncertainty over its true utility—determined via rad(a)—is pulled
(line 14). At the end of the last stage m, CACO returns a final set of K active arms
that approximately maximizes an objective function (line 19).

We prove a bound on CACO in Theorem 5.1. As a special case of this theorem,
when only a single stage of interviewing is desired, and as ¢ — 0, then Algorithm 2
reduces to Chen et al. [58]’s CLUCB, and our bound then reduces to their upper
bound for CLUCB. This bound provides insights into the trade-offs of Cost, infor-
mation gain s, problem hardness H (Equation 5.3), and shortlist size K;. Given the

Cost and information gain s parameters Theorem 5.1 provides a tighter bound than

those for CLUCB.!

Theorem 5.1. Given any § € (0,1), any € € (0,1), any decision classes M; C 2l

for each stage i € [m|, any linear function w, and any expected rewards u € R™,

LAll proofs for this Chapter can be found in Appendix B.2.
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FIGURE 5.1: Hardness (H) vs theoretical cost (T) as user-specified
parameters to the CACO algorithm change.

assume that the reward distribution y, for each arm a € [n| has mean u(a) with a o-
sub-Gaussian tail. Let M = argmax ., denote the optimal set in stage i € [m)].
; ost3 .
Set radi(a) = 0\/210g(%)/7}7t(a) for allt > 0 and a € [n|. Then, with
probability at least 1 — §, the CACO algorithm (Algorithm 2) returns the set Out
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Theorem 5.1 gives a bound relative to problem-specific parameters such as the
gap scores A, (Equation 5.2), inter-stage cohort sizes K;, and so on. Figure 5.1
lends intuition as to how CACO changes with respect to these inputs, in terms of
problem hardness (defined in Eq. 5.3). When a problem is easy (gap scores A, are
large and hardness H becomes small), the min parts of the bound are dominated
by gap scores A,, and there is a smooth increase in total cost. When the problem
gets harder (gap scores A, are small and hardness H becomes large), the mins are
dominated by K?/e? and the cost is noisy but bounded below. When € or § increases,

the lower bounds of the noisy section decrease—with the impact of € dominating

that of 9. A policymaker can use these high-level trade-offs to determine hiring

2For detailed figures see Appendix B.5.
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mechanism parameters. For example, assume there are two interview stages. As the
number K of applicants who pass the first interview stage increases, so too does
total cost T. However, if K; is too small (here, very close to the final cohort size

K), then the cost also increases.

5.4 Hiring on a Fixed Budget with BRUTAS

In many hiring situations, a firm or committee has a fixed budget for hiring (number
of phone interviews, total dollars to spend on hosting, and so on). With that in
mind, in this section, we present Budgeted Rounds Updated Targets Successively
(BRUTAS), a tiered-interviewing algorithm in the fixed-budget setting.

Algorithm 3 provides pseudocode for BRUTAS, which takes as input fixed bud-
gets T for each stage i € [m], where > icim] T; = T, the total budget. In this version
of the tiered-interview problem, we also know how many decisions—whether to ac-
cept or reject an arm—we need to make in each stage. This is slightly different
than in the CACO setting (§5.3), where we need to remove all but K; arms at the
conclusion of each stage i. We make this change to align with the CSAR setting
of Chen et al. [58], which BRUTAS generalizes. In this setting, let K; represent
how many decisions we need to make at stage i € [m]; thus, > .., K; = n. The

K;s are independent of K, the final number of arms we want to accept, except that

the total number of accept decisions across all K must sum to K.
The budgeted setting uses a constrained oracle COracle : R™ x 2" x 2l —

MU {L} defined as

COracle(t, A, B) = arg max w(a, M),
{MeMy | ACM A BNM=0}
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where A is the set of arms that have been accepted and B is the set of arms that
have been rejected.

In each stage i € [m], BRUTAS starts by collecting the accept and reject sets
from the previous stage. It then proceeds through K; rounds, indexed by ¢, and
selects a single arm to place in the accept set A or the reject set B. In a round
t, it first pulls each active arm—arms not in A or B—a total of Ti,t — Ti,t,l times
using the appropriate s; and j; values. Ti’t is set according to Line 6; note that
TNi,O = 0. Once all the empirical means for each active arm have been updated, the
constrained oracle is run to find the empirical best set M;; (Line 9). For each active
arm a, a new pessimistic set Mi,t,a is found (Lines 11-15). a is placed in the accept
set A if a is not in M, 4, or in the reject set B if a is in M, ;. This is done to calculate
the gap that arm a creates (Equation 5.2). The arm p;, with the largest gap is
selected and placed in the accept set A if p;; was included in M;,, or placed in the
reject set B otherwise (Lines 16-20). Once all rounds are complete, the final accept
set A is returned.

Theorem 5.2, provides an lower bound on the confidence that BRUTAS returns
the optimal set. Note that if there is only a single stage, then Algorithm 3 reduces
to Chen et al. [58]’s CSAR algorithm, and our Theorem 5.2 reduces to their upper
bound for CSAR. Again Theorem 5.2 provides tighter bounds than those for CSAR

given the parameters for information gain s, and arm pull cost jj.

Theorem 5.2. Given any T;s such that Zz‘e[m]Ti = T > n, any decision class
My C 2" any linear function w, and any true expected rewards u € R™, assume
that reward distribution @, for each arm a € [n] has mean u(a) with a o-sub-

Gaussian tail. Let Aqy,..., Ay be a permutation of Ay, ..., A, (defined in Eq.
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5.2) such that Aqy < ... < Ayy. Define H 2 MaX;e(n] zA(_l)z

uses at most T; samples per stage i € [m] and outputs a solution Out € My U {1}

Then, Algorithm 3

such that

(5.4)

Pr[out # M.] < n?exp (_ S 56T — K) /G Bé(&)))

7202H

where log(n) 2 3" i~!, and M, = arg max ;e g, W(M).
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Algorithm 3 Budgeted Rounds Updated Targets Successively (BRUTAS)

Require: Budgets T; Vi € [m]; (s;, s, K;) for each stage i; constrained oracle
COracle
1: Define log(n) 2 Y0, 1

2: AO,l < @, BO,l — J

3: for stagei=1,...,m do
4: Aip A 1k v Bin By gy a1 fw 0
5: fort=1,...,K; do
. r i1 .
o T = {@(:QE%);O(;)HD—‘
7 for all a € [n] \ (4;; U B;;) do
8: Pull a (Tm — Ti,t—1) times; update 0;(a)
9: M, < COracle(Q; 4, Air, Biyt)
10: if M;; =1 then return L
11: for all a € [n] \ (A;; U B;;) do
12: if a € M;; then
13: ]\Zmd «— COracle(W; ¢, Ai v, BitU{a})
14: else
15: M; o< COracle(Wiy, A U{a}, B;y)
16: piy < argmax  w(M;,) — w(Mz',t,a)
a€n]\(Ai {UB; 1)
17: if p;+ € M, then
18: Ajy1 — Ay U{pirk; Bigyr < Biy
19: else
20: Ajy1  Aigy Bigyr < Biy U{pis}

21: Out <= A,, 7 ,; return Out
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When setting the budget for each stage, a policymaker should ensure there is
sufficient budget for the number of arms in each stage i, and for the given exogenous
cost values j; associated with interviewing at that stage. There is also a balance
between the number of decisions that must be made in a given stage ¢ and the
ratio j— of interview information gain and cost. Intuitively, giving higher budget to
stages with a higher jT ratio makes sense—but one also would not want to make
all accept/reject decisions in those stages, since more decisions corresponds to lower
confidence. Generally, arms with high gap scores A, are accepted/rejected in the
earlier stages, while arms with low gap scores A, are accepted/rejected in the later
stages. The policy maker should look at past decisions to estimate gap scores A,
(Equation 5.2) and hardness H (Equation 5.3). There is a clear trade-off between
information gain and cost. If the policy maker assumes (based on past data) that
the gap scores will be high (it is easy to differentiate between applicants) then the
lower stages should have a high Kj;, and a budget to match the relevant cost j;. If
the gap scores are all low (it is hard to differentiate between applicants) then more
decisions should be made in the higher, more expensive stages. By looking at the
ratio of small gap scores to high gap scores, or by bucketing gap scores, a policy

maker will be able to set each K.

5.5 Experiments

In this section, we experimentally evaluate BRUTAS and CACO in two different

settings. The first setting uses data from a toy problem of Gaussian distributed
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FIGURE 5.2: Comparison of Cost vs information gain (s) as € in-

creases for CACO. Here, § = 0.05 and o = 0.2. As ¢ increases, the

cost of the algorithm also decreases. If the overall cost of the algo-

rithm is low, then increasing s (while keeping j constant) provides
diminishing returns.
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FIGURE 5.3: Hardness (H) vs Cost, comparing against Theorem 5.1.

arms. The second setting uses real admissions data from one of the largest US-

based graduate computer science programs.

5.5.1 Gaussian Arm Experiments

We begin by using simulated data to test the tightness of our theoretical bounds. To
do so, we instantiate a cohort of n = 50 arms whose true utilities, u,, are sampled
from a normal distribution. We aim to select a final cohort of size K = 7. When
an arm is pulled during a stage with cost j and information gain s, the algorithm
is charged a cost of j and a reward is pulled from a distribution with mean u, and
standard deviation of o/y/s. For simplicity, we present results in the setting of

m = 2 stages.
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FIGURE 5.4: Effect of an increasing budget on the overall utility of a
cohort. As hardness (H) increases, more budget is needed to produce
a high quality cohort.

CACO. To evaluate CACO, we vary 9, €, o, Ki, and s5. We find that as §
increases, both cost and utility decrease, as expected. Similarly, Figure 5.2 shows
that as € increases, both cost and utility decrease. Higher values of ¢ increase the
total cost, but do not affect utility. We also find diminishing returns from high
information gain s values (z-axis of Figure 5.2). This makes sense—as s tends to
infinity, the true utility is returned from a single arm pull. We also notice that if
many “easy” arms (arms with very large gap scores) are allowed in higher stages,
total cost rises substantially.

Although the bound defined in Theorem 5.1 assumes a linear function w, we
empirically tested CACO using a submodular function w,,,. We find that the cost
of running CACO using this submodular function is significantly lower than the
theoretical bound. This suggests that (i) the bound for CACO can be tightened

and (ii) CACO could be run with submodular functions w.

BRUTAS. To evaluate BRUTAS, we varied ¢ and (K;, T}) pairs for two stages.
Utility varies as expected from Theorem 5.2: when o increases, utility decreases.
There is also a trade-off between K; and 7T} values. If the problem is easy, a low

budget and a high K value is sufficient to get high utility. If the problem is hard
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(high H value), a higher overall budget is needed, with more budget spent in the
second stage. Figure 5.4 shows this escalating relationship between budget and
utility based on problem hardness. Again we found that BRUTAS performed well
when using a submodular function wy,,.

Finally, we compare CACO and BRUTAS to two baseline algorithms: UNIFORM
and RANDOM, which uniformly and randomly respectively, pulls arms in each stage.
In both algorithms, the maximization oracle is run after each stage to determine
which arms should move on to the next stage. When given a budget of 2,750,
BRUTAS achieves a utility of 244.0, which outperforms both the UNIFORM and
RANDOM baseline utilities of 178.4 and 138.9, respectively. When CACO is run on
the same problem, it finds a solution (utility of 231.0) that beats both UNIFORM
and RANDOM at a roughly equivalent cost of 2,609. This qualitative behavior exists

for other budgets.

5.5.2 Graduate Admissions Experiment

We evaluate how CACO and BRUTAS might perform in the real world by applying
them to a graduate admissions dataset from one of the largest US-based graduate
computer science programs. These experiments were approved by the university’s
Institutional Review Board and did not affect any admissions decisions for the uni-
versity. Our dataset consists of three years (2014-16) worth of graduate applications.
For each application we also have graduate committee review scores (normalized to

between 0 and 1) and admission decisions.

72



Experimental setup. Using information from 2014 and 2015, we used a ran-
dom forest classifier [180], trained in the standard way on features extracted from
the applications, to predict probability of acceptance. Features included numerical
information such as GPA and GRE scores, topics from running Latent Dirichlet
Allocation (LDA) on faculty recommendation letters [195], and categorical informa-
tion such as region of origin and undergraduate school. In the testing phase, the
classifier was run on the set of applicants A from 2016 to produce a probability of
acceptance P(a) for every applicant a € A.

We mimic the university’s application process of two stages: a first review stage
where admissions committee members review the application packet, and a second
interview stage where committee members perform a Skype interview for a select
subset of applicants. The committee members follow a structured interview ap-
proach. We determined that the time taken for a Skype interview is roughly 6 times
as long as a packet review, and therefore we set the cost multiplier for the second
stage jo» = 6. We ran over a variety of s, values, and we determined o by looking at
the distribution of review scores from past years. When an arm a € A is pulled with
information gain s and cost j, a reward is randomly pulled from the arm’s review
scores (when s; = 1 and j; = 1, as in the first stage), or a reward is pulled from a
Gaussian distribution with mean P(a) and a standard deviation of \%

We ran simulations for BRUTAS, CACO, UNIFORM, and RANDOM. In addition
we compare to an adjusted version of SWAP (defined in Chapter 4). SWAP uses
a strong pull policy to probabilistically weak or strong pull arms. In this adjusted
version we use a strong pull policy of always weak pulling arms until some thresh-

old time ¢ and strong pulling for the remainder of the algorithm. Note that this
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FIGURE 5.5: Utility vs Cost over four different algorithms (RANDOM,

UNIFORM, SWAP, CACO, BRUTAS) and the actual admissions de-

cisions made at the university. Both CACO and BRUTAS produce

equivalent cohorts to the actual admissions process with lower cost,

or produce high quality cohorts than the actual admissions process
with equivalent cost.

adjustment moves SWAP away from fixed confidence but not all the way to a bud-
geted algorithm like BRUTAS but fits into the tiered structure. For the budgeted
algorithms BRUTAS, UNIFORM, and RANDOM, (as well as the pseudo-budgeted
SWAP) if there are K; arms in round i, the budget is K- z; where x; € N. We vary
0 and € to control CACO’s cost.

We compare the utility of the cohort selected by each of the algorithms to the
utility from the cohort that was actually selected by the university. We maximize
either objective w,op Or Wy, for each of the algorithms. We instantiate wy,, defined
in Equation 2.4, in two ways: first, with self-reported gender, and second, with
region of origin. Note that since the graduate admissions process is run entirely by
humans, the committee does not explicitly maximize a particular function. Instead,
the committee tries to find a good overall cohort while balancing areas of interest

and general diversity.

Results. Figure 5.5 compares each algorithm to the actual admissions decision

process performed by the real-world committee. In terms of utility, for both wqp and
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Wpy, BRUTAS and CACO achieve similar gains to the actual admissions process
(higher for wy,, over region of origin) when using less cost/budget. When roughly
the same amount of budget is used, BRUTAS and CACO are able to provide
higher predicted utility than the true accepted cohort, for both w.o, and wpy.
As expected, BRUTAS and CACO outperform the baseline algorithms RANDOM,
UNIFORM. The adjusted SWAP algorithm performs poorly in this restricted setting
of tiered hiring. By limiting the strong pull policy of SWAP, only small incremental

improvements can be made as Cost is increased.

5.6 Conclusions & Discussion of Future Research

We provided a formalization of tiered structured interviewing and presented two
algorithms, CACO in the PAC setting and BRUTAS in the fixed-budget setting,
which select a near-optimal cohort of applicants with provable bounds. We used sim-
ulations to quantitatively explore the impact of various parameters on CACO and
BRUTAS and found that behavior aligns with theory. We showed empirically that
both CACO and BRUTAS work well with a submodular function that promotes
diversity. Finally, on a real-world dataset from a large US-based Ph.D. program, we
showed that CACO and BRUTAS identify higher quality cohorts using equivalent
budgets, or comparable cohorts using lower budgets, than the status quo admissions
process. Moving forward, we plan to incorporate multi-dimensional feedback (e.g.,
with respect to an applicant’s technical, presentation, and analytical qualities) into

our model; recent work due to Katz-Samuels and Scott [127, 128] introduces that
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feedback (in a single-tiered setting) as a marriage of MAB and constrained opti-
mization, and we see this as a fruitful model to explore combining with our novel
tiered system.
Discussion. The results support the use of BRUTAS and CACO in a practical
hiring scenario. Once policymakers have determined an objective, BRUTAS and
CACO could help reduce costs and produce better cohorts of employees. Yet,
we note that although this experiment uses real data, it is still a simulation. The
classifier is not a true predictor of utility of an applicant. Indeed, finding an estimate
of utility for an applicant is a nontrivial task. Additionally, the data that we are
using incorporates human bias in admission decisions, and reviewer scores [9, 195].
Finally, defining an objective function on which to run CACO and BRUTAS is a
difficult task. Recent advances in human value judgment aggregation [89, 172] could
find use in this decision-making framework.

Indeed, this work again lies in the social injustice bias level found in the three
level world view from Chapter 1. Similar to the previous chapter, our tiered MAB
formulation makes use of a diversity function to deal with artificially low scores from

reviewers.

5.7 Authors and Publication

This chapter was written by Candice Schumann, Zhi Lang, Jeffrey S. Foster, and
John P. Dickerson. It was published at the Conference on Neural Information Pro-

cessing Systems (NeurIPS) 2019 [198].
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Chapter 6: Group Fairness in Bandit Arm

Selection

Moving away from hiring, we propose a novel formulation of group fairness with
biased feedback in the contextual multi-armed bandit (CMAB) setting. In the
CMAB setting a sequential decision maker must at each time step choose an arm to
pull from a finite set of arms after observing some context for each of the potential
arm pulls. In our model arms are partitioned into two or more sensitive groups
based on some protected feature (e.g., age, race, or socio-economic status). Initial
rewards received from pulling an arm may be biased due to some unknown societal
or measurement bias. We assume that in reality these groups are equal dispite this
biased feedback. To alleviate this we learn a societal bias term which can be used to
find the source of the bias to potentially fix the problem outside of the algorithm.
Note that this societal bias term attempts to measure the societal bias mentioned
in Chapter 1, however some form of measurement bias will be found in this term.
We provide a novel algorithm that can accommodate this notion of fairness for
an arbitrary number of groups, and provide a theoretical bound on the regret for
our algorithm. We validate our algorithm using synthetic data and two real-world
datasets for intervention settings wherein we want to allocate resources fairly across

groups.
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6.1 Introduction

In many online settings a computational or human agent must sequentially select
an item from a slate, receive feedback on that selection, and then use that feedback
to learn how to select the best items in the following rounds. Within computer
science, economics, and operations research circles this is typically modeled as a
multi-armed bandit (MAB) problem [209]. Examples include algorithms for selecting
what advertisements to display to users on a webpage [165], systems for dynamic
pricing [169], and content recommendation services [144]. Indeed, such decision-
making systems continue to expand in scope, making ever more important decisions
in our lives such as setting bail [68], making hiring decisions [39] (See Chapter 4), and
policing [194]. Thus the study of the properties of these algorithms is of tantamount
importance as highlighted by the recent work of Chouldechova and Roth [60] on
priorities for fairness research in machine learning.

In the previous two chapters we focused on the classical MAB setting where at
each time step t € T', an agent pulls an arm and receives a reward that is independent
of any previous action and follows the selected arm’s probability distribution. In
this chapter we instead focus on the generalization of MAB to the contextual multi-
armed bandit (CMAB) where the agent observes a d-dimensional context of features
to use along with the observed rewards of the arms played to choose a new arm. For
more details on the CMAB formulation see Section 2.1.5.

However, the use of MAB- and CMAB-based systems often results in behavior
that is societally repugnant. Sweeney [210] noted that queries for public records on
Google resulted in different associated contextual advertisements based on whether

the query target had a traditionally African American or Caucasian name; in the
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former case advertisements were more likely to contain text relating to criminal
incidents. Following that initial report similar instances continue to be observed,
both in the bandit setting and in the general machine learning world [175]. In
lockstep, the academic community has begun developing approaches to tackling
issues of (un)fairness in learning settings. We have an opportunity here to identify
and understand why the data we have may be causing the bias. See Chapter 3 for
a more in depth discussion on this behavior.

Recently, a Computing Community Consortium (CCC) whitepaper on fairness
in machine learning specifically identified that most studies of fairness are focused
on classification problems [60]. Two fundamental issues identified by Chouldechova
and Roth [60] that we address in this Chapter are extensions to notions of group
fairness and looking at fairness in online dynamic systems, e.g., the contextual
bandit setting. We address these gaps by formalizing and providing an algorithm
for fairness with biased feedback when the arms of the bandit can be partitioned

into groups.

Running Example.

As a running example throughout the chapter, imagine the position of an agent
at a bank or a lender on a micro-lending site. Here, the agent must sequentially
pick loans to fund where the agent regrets picking a loan that fails repayment. In
many cases, such as the micro-lending site Kiva,' a user is presented with a slate
of potential loans to fund when they log in. Each of these loans, i.e. arms, has a

context which includes attributes of the applicant including a personal statement,

thttps: //www.kiva.org/
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repayment history, business plan, and other data related to the loans. The loans can
also be partitioned into sets of m sensitive attributes, e.g. location, race, or gender.
In the simplest case, assume we have two female applicants and two male applicants
on the slate at a given time. We also assume that when pulling an arm from, for
example, a female applicant, there is some societal bias introduced into the reward.
We want to balance the number of times the agent selects women versus men given
this societal bias built into the feedback.

Observe that while we use loans as our running example, our notion of regret
could be extended to a number of other areas including recent work in MAB prob-
lems on hiring situations (See Chapter 5. One could imagine a situation where hiring
decisions are made with respect to a short-term reward signal that is biased,? versus
a longer-term reward of performance which is less biased, e.g., via an end-of-year
review that is based on a more quantitative metric such as on-the-job performance.
A similar argument can be made about school admissions or matching workers to
online tasks in a crowdwork setting.

For a detailed discussion on related work refer back to Chapter 2.

6.2 Preliminaries

We follow the standard CMAB setting and assume that we are attempting to max-
imize a measure over a series of time steps t € T. We assume that there is a
d-dimensional domain for the context space, X = R?. The agent is presented with

a set A of arms from which to select, and we have |A| = n total arms. Each of these

2Recent research shows that class-based bias presents itself within seconds of an in-
person interview; see https://news.yale.edu/2019/10/21 /yale-study-shows-class-bias-hiring-based-
few-seconds-speech.
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arms is associated with a possibly disjoint context space X; C X'. Additionally, we
assume that we have m sensitive groups and that the arms are partitioned into these
sensitive groups such that P,N---NP,, =0 and P,U---UP,, = A. For exposition’s
sake, we assume a binary sensitive attribute with m = 2 for the remaining of the
chapter. However, we show the generality of our results to any number of groups in
Section 6.3.

Each arm ¢ has a true linear reward function f; : X — R such that f;(z) = ;- x
where f3; is a vector of coefficients that is unknown to the agent. During each round
t €T, a context z;; € X is given for each arm ¢. One arm is pulled per round.
When arm i is pulled during round ¢, a reward is returned: r¢; = fi(z:;) +e:; where
eri ~ N(0,1). The goal of the agent is to minimize the regret over all timesteps in
T. Formally, the regret of the agent at timestep t is the difference between the arm
selected and the best arm that could have been selected. Let i* denote the optimal

arm that could be selected and a be the selected arm. Then, the regret at ¢ is

R(t) = f(zig) — f(@ap)- (6.1)

In this chapter we compare our proposed algorithm against three other algo-
rithms: TOPINTERVAL, a variation of LinUCB from Li et al. [144], NAIVEFAIR
which randomly picks a sensitive group and then applies TOPINTERVAL to that
group®, and INTERVALCHAINING, an individually fair algorithm from Joseph et al.
[122]. All algorithms use OLS estimators of the arm coefficients f; with a confidence
variable w;; such that the true utility lies within [Bl CTig — Wity BZ - i + w; | with

probability 1 — . NAIVEFAIR implements a naive version of demographic parity

3See Appendix C.2 for more information
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without explicitly looking at societal bias. TOPINTERVAL either explores by pulling
an arm uniformly at random or exploits by pulling the arm with the highest upper
confidence Bl - ;¢ +w;;. To ensure individual fairness, INTERVALCHAINING either
explores by choosing an arm uniformly at random or exploits by pulling arms that
have overlapping confidence intervals with the arm with the highest upper confi-
dence. For example if the top arm has a confidence interval of (1,4) and another
arm has an interval of (0.5,2), these intervals overlapped and one arm is picked

uniformly at random.

6.2.1 Regret with Societal Bias

As mentioned before, ground truth rewards for sensitive groups can be noisy due to
societal or measurement bias. We now formalize this bias in terms of multi-armed
bandits. Again, we assume that n arms can be partitioned into two sets P, and P,
such that P, N P, = () and P, U P, = [n]. We consider P; as the sensitive set or the
set with some societal bias. Each arm ¢ has a true utility function f(z;;) = §; - zi4
where (3; is a vector of coefficients, however, if arm ¢ is pulled at timestep ¢ the

following reward is returned:
Tit = ﬁl STt + ]l[’L S P1]1/Jpl " Tt + N(O, 1), (62)

where 1[i € P;] = 1 when ¢ € P, and 0 otherwise, and ¢ p, is a societal or systematic

bias against group P;. Note that 1p, is a zero vector for the non-sensitive group.
Using our running example, let’s assume that the down payment reward received

has some bias against the male applicants compared to the female applicants, while

the final repayment does not. Note that the final repayment is not measured after
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accepting a loan and is only measured much later. The loan agency should then
take the bias into account while learning what good applications look like. Or, in a
hiring setting, an applicant may have a biased interview (initial reward) while their
true performance is measured only after working for a year (later true reward).

We therefore define regret for pulling an arm a at time ¢ as

R(t) = f(@ir) = f(ar) (6.3)

where ¢* is the optimal arm to pull at timestep ¢ and f(z;;) is the true reward with
no bias terms ¢p, - ;. We also assume that the average true reward (with no bias)
for group P, should be the same as the average reward for group FP,. In the loan
agency example, this real regret would measure the regret of the final repayments
instead of the biased down payment regret.

One can view the societal bias term 1; that we learn for some group i as our
algorithm learning how to automatically identify and adjust for anti-discrimination
for group 7 compared to all other groups. Anti-discrimination is the practice of
identifying a relevant feature in data and adjusting it to provide fairness under that
measure [68]. One example of this, discussed by Dwork et al. [81], Joseph et al. [123],
and in the official White House algorithmic decision making statement [174], comes
up in college admissions. Given other factors, specifically income level, some colleges
weight SAT scores less in wealthy populations due to the presence of tutors while
increasing the weight of working-class populations [21]. While in these admissions
settings the adjustments may be ad-hoc, we learn our bias term from data. Past
work has compared the vector § learned for each arm as akin to adjusting for these

biases [81]. While this is true at an individual level, our explicit modeling of bias
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allows us to discover these adjustments at a group level.

6.3 Group Fair Contextual Bandits

In this section, given our new definition of reward (Equation 6.2) and correspond-
ing new definition of regret (Equation 6.3), we present the algorithm GROUPFAIR-
TOPINTERVAL (Algorithm 4) which takes societal bias into account. We also give a
bound on its regret in this new reward and regret setting. Subsequently, we briefly
describe the algorithm.

In GROUPFAIRTOPINTERVAL, each round ¢ is randomly chosen with probability
tl% to be an exploration round. The exploration round randomly chooses an arm
to learn more about.

The remaining rounds become exploitation rounds, where linear estimates are
used to pull arms. GROUPFAIRTOPINTERVAL learns two different types of standard
OLS linear estimators [135]. The first is a coefficient vector By, for each arm i
(line 7). Additionally, GROUPFAIRTOPINTERVAL learns a group coefficient vector
zﬂpj,t for each group P; (lines 4 and 5). As mentioned previously, we treat P, as
the sensitive group of arms. An arm ¢ in the non-sensitive group P, has a reward
estimation of BAM - Z;t, while an arm ¢ in the sensitive group P; has a bias corrected
reward estimation of BM “Tip— zﬂpht + 2/}}32’15.

For each arm ¢, the algorithm calculates confidence intervals w; ; around the linear

~

estimates B;; - x;; using a Quantile function @ (line 9). This means that the true

utility (including some bias) falls within [B; ;-2 —w;, B; ;- +w;] with probability

1 —4 at every arm ¢ and every timestep ¢. Similarly, for each group P; and context
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w;+ for a given arm ¢ at timestep ¢, the algorithm calculates a confidence interval
bp, i using a Quantile function @ (lines 4 and 5). This means that the true group
utility (or true average group utility) falls within [ijﬂ,t “Tit—bp, i, prt Ty +0p, i)
with probability [1 —d]. Using the confidence intervals w;; and bp, it, and the linear
estimates B%t -x; 4 and '(;pj it x; we can calculate the upper bound of the estimated

reward for each arm ¢ (lines 15 and 17). The algorithm then pulls the arm with the

highest upper bound (line 18).

Algorithm 4 GROUPFAIRTOPINTERVAL
Require: ¢, P, P,
1: fort=1...T do

2:  With probability =7, play i, €g {1,...,n}

3: othgrwise: ,

4: 1/JP1,t — (X]%;tXPl,t) X]%—i,typht
~ —1

S r(/}Pzﬂf — (ng7tXP27t) X;;,typg,t

6: forgzl...ndo )

7 ﬂi,t < (XZtXi,t)_ ij,;}/;l,];

s Foy e N (0,0%0, (X5X00) ' aT,)

9: Wi ¢ <— QF’i,t (%)

10: if : € P, then

11: Fpyip < N (0, 02:5” (Xgl Xpit) Z)

12: fp%i’t %N O o? Tt XP2 XP2’ ) it )

[
@

bP11t<_Q.FPlzt ‘

14: bp%m < Q]:P2 it < ‘ )

15: Ui € /Bi,t Tip + Wi — @/JPl,t T+ bp it +Upt - Tiy +bp, it
16: else

17: Uiy < Biy - Tiy

18: Play arg max; u;; and observe reward y; ;

Returning to our running example, using GROUPFAIRTOPINTERVAL, the loan

agency would learn a down payment reward function for each of the arms, i.e., a
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coefficient vector §; where i € [young female arm, young male arm, older female arm,
older male arm], as well as the group average coefficients for the gender-grouped
arms, p,, for male and female. Using the gender-grouped coefficients, expected
rewards for male arms are reweighted to account for the bias in down payment.

Standard algorithms like TOPINTERVAL* would choose an arm i = arg maX(B .
Ti¢ + w;¢), ignoring societal bias (Equation 6.2, leading to a larger true regret
(Equation 6.3)). Note that GROUPFAIRTOPINTERVAL can be extended to multiple
groups by defining an overall average reward.

GROUPFAIRTOPINTERVAL is fair—in the context of the group fairness defini-
tions used throughout this chapter—and satisfies the following theorem. A proof

sketch follows the theorem and a full proof can be found in Appendix C.3.

Theorem 6.1. For two groups P, and P, where P, has a bias offset in rewards,

GROUPFAIRTOPINTERVAL has regret

dn In 22T L( ,2nT 28
R(T) = O %Tz/i”_;_ (dTZl (1n2 7; +lnd>) ) (6.4)

Proof Sketch. We start by proving two lemmas. The first of which states that with

probability at least 1 — 4:

Bi,t T — (Bi - wig + Li € Pylp, - )| < wiy (6.5)

4A variant of the contextual bandit LinUCB by Li et al. [144]
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holds for any 7 at time ¢. Similarly, the second states that with probability at last
1—0:

Bit+ Tig — Bi - i < wig (6.6)

holds for any group FP;, any arm ¢, and at any timestep ¢.

The regret for GROUPFAIRTOPINTERVAL can be broken down into three terms:

R(T) = Z regret(t)

t: t is an explore round

+ Z regret (t)

t: t is an exploit round and t<T

+ Z regret(t). (6.7)

t: t is an exploit round and t>T

First, for any t we have:

> w =00, (6.8)

t<t
We then show that the number of rounds 77 after which we have sufficient samples

such that the estimators are well concentrated is:

dnL 2 3/2
T, =0 (mam ()\ n (1n2 3 —|—1nd)> ) . (6.9)

Finally, we bound the third term in Equation 6.7 as follows:

In 2L
Z regret(t) < O | 4| dn——2-—T?2 46T | . (6.10)
. ; min; Amin,
t: t is an exploit round and t>T) i,d
Combining Equations 6.7, 6.8, 6.9, and 6.10, we have Theorem 6.1. O

Note that we can extend Algorithm 4 to m groups. In this setting we make the
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strong assumption that true rewards are centered about p defined by the user.” In

this adaption of the algorithm, we set the upper bound radius for arm i as:
Uip = Bip - Tig +Wwig+p—Up e Tig+0p iy

where 7 € P;. We then have the following theorem for multiple groups:

Theorem 6.2. For m groups Py, ..., P,, where p is the expected average reward,

GROUPFAIRTOPINTERVAL (MULTIPLE GROUPS) has regret

dnIn 22T 2/3
R(T) = O %Tws i (d”;”L (m2 QZT +lnd>) . (6.11)

— i T
where | = min; Ay, , and L > max; Amax (T Ti)-

6.4 Experiments

In this section, we empirically evaluate GROUPFAIRTOPINTERVAL. We perform
experiments on synthetic data to demonstrate the effects of various parameters, and
on real datasets to demonstrate how GROUPFAIRTOPINTERVAL performs in the
wild. In each of these sections we compare to TOPINTERVAL, due to Li et al. [144],
NAIVEFAIR discussed in Appendix C.2, and INTERVALCHAINING, due to Joseph

et al. [123].

5See Appendix C.3.2 for further details
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6.4.1 Synthetic Experiments

In each synthetic experiment, we generate true coefficient vectors (; by choosing

coefficients uniformly at random for each arm . Contexts at each timestep t are

chosen randomly for each arm 7. Seeds are set at the beginning of each experiment

to keep arms consistent between algorithms for a fair comparison. Additionally, bias

coefficients 1, are set uniformly at random with a given mean p = 10.

We run four different types of experiments:®

(a)

Varying the total budget for pulling arms (7") while setting the number of
arms n = 10, the error mean p = 10, the number of sensitive arms equal to 5,

and the context dimension d = 2 (Figures 6.2a and 6.1a).

Varying the total number of arms n while setting the total budget 7" = 1000,
the error mean p = 10, the number of sensitive arms to 5, and the context

dimension d = 2 (Figures 6.2b and 6.1b).

Varying error mean p while setting the total budget 7" = 1000, the number
of arms n = 10, the number of sensitive arms equal to 5, and the context

dimension d = 5 (Figures 6.2¢ and 6.1c¢).

Varying the number of sensitive arms while setting the total budget 7" = 1000,
the number of arms n = 10, the error mean p = 10, and the context dimension

d = 2 (Figures 6.2d and 6.1d).

The plots in Figure 6.1 show the percentage of times an algorithm pulled a

sensitive arm over the full budget T'. In order to be fair, the percentage of sensitive

6 Additional experiments can be found in Appendix C.4.
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arms pulled should be proportional to the number of sensitive arms, i.e., when there
are 2 sensitive arms out of the 10 total arms, the percentage of sensitive arms pulled
is roughly 20%. The plots in Figure 6.2 show the perceived regret that includes bias
1 as solid lines, and real regret that corrects bias (See Equations 6.2 and 6.3) as
dashed lines. Algorithms with low real regret are considered ‘good’.

Figure 6.1a shows that once exploration is over, GROUPFAIRTOPINTERVAL pulls
sensitive arms roughly 50% of the time, matching the 50% of sensitive arms. Fig-
ure 6.2a shows that GROUPFAIRTOPINTERVAL performs comparably on real regret
as TOPINTERVAL performs on biased regret. This means GROUPFAIRTOPINTERVAL
should be used over TOPINTERVAL in contexts where bias is anticipated. Addition-
ally NATVEFAIR performs poorly in the context of societal bias.

Figure 6.1b illustrates that INTERVALCHAINING becomes more group fair as
the number of arms increase. This is because many arms are chained together
and therefore, arms are chosen uniformly at random. Figure 6.2b illustrates this
random picking of arms as real regret and biased regret increases dramatically for
INTERVALCHAINING.

As expected, Figure 6.1c illustrates that when the error mean g is large, both
INTERVALCHAINING and TOPINTERVAL choose fewer sensitive arms. This leads to a
high real regret as shown in Figure 6.2c. Following Kleinberg et al. [133], Figure 6.2¢
also suggests that one cannot have both individual and group fairness in a scenario
with high mean error. The randomness in NAIVEFAIR leads to a very high regret
for both perceived regret and real regret.

Figure 6.1d demonstrates the fairness property of proportionality. The percent-

age of sensitive arms pulled by GROUPFAIRTOPINTERVAL matches the number of
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FIGURE 6.3: Results of running contextual bandit algorithms on
the family income and expenditure dataset. Figure 6.3a shows the
percentage of pulls that were of sensitive arms. Figure 6.3b shows the
biased regret for each of the algorithms. Note that the “real” regret
like that shown in the synthetic experiments cannot be calculated.

sensitive arms. As shown in Figure 6.2d, the number of sensitive arms does not

affect the real regret of GROUPFAIRTOPINTERVAL.

6.4.2 Experiments on Real-World Data

After exploring GROUPFAIRTOPINTERVAL on synthetic data, we move on to using
both the Philippines family income and expenditure dataset on Kaggle” and the
ProPublica COMPAS dataset.® The family income dataset is from the Philippines
and when one looks at the gender and age breakdown in the family income dataset,
one can see that quite often female heads of households make more money than

!

males in the Philippines." or some variation. This is most likely due to the large

number of Filipino women who work out of the country. It is estimated that up to

"https://www.kaggle.com /grosvenpaul /family-income-and-expenditure
8https://www.kaggle.com /danofer /compass
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FIGURE 6.4: Results on the COMPAS dataset. Figure 6.4a shows the

percentage of pulls that were of sensitive arms. Figure 6.4b shows the

biased regret for each of the algorithms. Note that the “real” regret
like that shown in the synthetic experiments cannot be calculated.

20% of the GDP of the Philippines is actually remittances from these overseas—
primarily female—workers.” In fact, almost 60% of overseas workers are women
and 75% of these women are between the ages of 25 and 44.'° ProPublica found
that recidivism risk scores for African-Americans were generally higher than other

races. 1

Experimental setup.

Given the skew of high income coming from female head of households in the family
income dataset, we treat the binary ‘Household Head Sex’ feature as the sensitive
attribute. To create arms, we then split up households based on ‘Household Head

Age’ bucketed into the following five groups: (8, 27|, (27, 45|, (45, 63], (63, 81],

9https://www.nationalgeographic.com/magazine /2018 /12/filipino-workers-return-from-
overseas-philippines-celebrates/
Ohttps:/ /psa.gov.ph/content /201 7-survey-overseas-filipinos-results-2017-survey-overseas-
filipinos
Uhttps: / /www.propublica.org/article/machine-bias-risk-assessments-in-criminal-sentencing
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and (81, 99]. We therefore have 10 different arms (for example, two arms would be
Female head of household between 8 and 27, and Male head of household between
8 and 27).

Similarly, we treat African-American individuals from the COMPAS dataset as
the sensitive attribute. We create arms by splitting up households based on the
three age categories found in the data. We therefore have 6 different arms.

At each timestep ¢, we randomly select an individual from each arm. The context
vector is the remaining features where any nominal features are transformed into
integers. After an arm is pulled, a reward of the household income (for the family
income dataset) or violent decile score (for the COMPAS dataset) is returned. Note

that we use these datasets for illustrative purposes only.

Results.

We see the same behavior of arm pulls in the real world data. Figures 6.3a and 6.4a
show that after a period of exploration, the percentage of sensitive arms (male-
grouped arms) pulled gets very close to 50%, matching the proportion of sensitive-
grouped arms.

Figures 6.3b and 6.4b are perhaps more interesting. Since we cannot measure
the “real” regret without the bias we assumed from the sensitive-grouped arms,
we consider the gap between GROUPFAIRTOPINTERVAL and TOPINTERVAL as the
price of fairness. The gap in regret is small compared to the increase in percentage
of sensitive arms pulled. However, the gap in regret for NAIVEFAIR is large in
comparison. This suggests that explicitly learning a societal bias term will help in

biased settings with low price to perceived regret.
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6.5 Discussion and Conclusions

Our new definitions of reward (Equation 6.2) and regret (Equation 6.3) for the
MAB setting provide an opportunity to look at biased data in a new light. In many
cases, ground truths provided during learning are noisy with respect to sensitive
groups. Additionally, debiased ground truths may be very expensive to receive or
may take a long time to acquire. For instance, if looking at loans, true rewards of
repayment may take years to receive. Or, for example, in hiring—the true reward of
hiring an individual may take over a year to estimate, while the initial estimate may
be influenced by a hiring team’s unconscious bias over features such as ethnicity,
gender, or orientation. Our proposed algorithm, GROUPFAIRTOPINTERVAL, learns
societal bias in the data while still being able to differentiate between individual
arms. Previous solutions relied on setting ad-hoc thresholds, requiring some form of
quota, or choosing groups uniformly at random. These solutions either lead to high
regret, or require a large amount of domain knowledge for the chosen application.
Indeed, our solution gets even closer to mitigating the social injustice bias found in
the three tiered view of the world from Chapter 1 than the previous two chapters.
It explicitly assumes disparate treatment of sensitive groups where there should be
equal treatment.

Our main contributions are:
e We provide a new definition of reward and regret which captures societal bias.

e We provide an algorithm that learns and corrects for that definition of societal

bias.
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e We empirically explore the effects different CMAB algorithms have in the

setting of societal bias.

This chapter provides an initial look at group fairness in the contextual multi-
armed bandit (MAB) setting. Future work could expand GROUPFAIRTOPINTER-
VAL to enforce individual fairness within groups. Intersectional group fairness is
also important to look at in the MAB setting where more than one type of sensi-
tive attribute needs to be protected. Additionally, other group fairness definitions
such as Equalized Opportunity should be converted to the MAB setting [103]. An-
other interesting direction for future work is to mix ideas from the study of budget
constrained bandits [79, 226] with our fairness definitions. We have also assumed
individual arms have fixed group membership; generalizing to a setting where mem-
berships in protected groups may change at every timestep ¢ would fit more real

world applications.
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Chapter 7: Transfer of Machine Learning Fairness

Across Domains

If our models are used in new or unexpected cases, do we know if they will make
fair predictions? Previously, researchers developed ways to debias a model for a
single problem domain. However, this is often not how models are trained and used
in practice. For example, labels and demographics (sensitive attributes) are often
hard to observe, resulting in auxiliary or synthetic data to be used for training,
and proxies of the sensitive attribute to be used for evaluation of fairness. A model
trained for one setting may be picked up and used in many others, particularly as
is common with pre-training and cloud APIs. Despite the pervasiveness of these
complexities, remarkably little work in the fairness literature has theoretically ex-
amined these issues. We frame all of these settings as domain adaptation problems:
how can we use what we have learned in a source domain to debias in a new target
domain, without directly debiasing on the target domain as if it is a completely new
problem? We offer new theoretical guarantees of improving fairness across domains,
and offer a modeling approach to transfer to data-sparse target domains. We give
empirical results validating the theory and showing that these modeling approaches

can improve fairness metrics with less data.
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7.1 Introduction

Much of machine learning research, and especially machine learning fairness, focuses
on optimizing a model for a single use case |2, 30]. However, the reality of machine
learning applications is far more chaotic. It is common for models to be used on
multiple tasks, frequently different in a myriad of ways from the dataset that they
were trained on, often coming at significant cost [200]. This is especially concerning
for machine learning fairness — we want our models to obey strict fairness properties,
but we may have far less data on how the models will actually be used. How do we
understand our fairness metrics in these more complex environments?

In traditional machine learning, domain adaptation techniques are used when the
distribution of training and validation data does not match the target distribution
that the model will ultimately be tested against. Therefore, in this work we ask:
if the model is trained to be “fair” on one dataset, will it be “fair” over a different
distribution of data? Instead of starting again with this new dataset, can we use
the knowledge gained during the original debiasing to more effectively debias in the
new space?

It turns out that this framing covers many important cases for machine learning
fairness. We will use, as a running example, the task of income prediction, where
some decisions will be made based on the person’s predicted income and we want
the model to perform “fairly” over a sensitive attribute such as gender. We primarily
follow the equality of opportunity |103] perspective where we are concerned with one
group (broken down by gender or race) having worse accuracy than another. In
this setting, there are a myriad of fairness issues that arise that we find domain

adaptation can shed light on:
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Lacking sensitive features for training: There may be few examples where
we know the sensitive attribute. In these cases, a proxy of the sensitive attribute
have been used [102], or researchers need very sample-efficient techniques |2, 30]. For
distant proxies, researchers have asked how well fairness transfers across attributes
[138]. Here the sensitive attribute differs in the source and target domains.

Data is not representative of application: Dataset augmentation, models
offered as an API, or models used in multiple unanticipated settings, are all in-
creasingly common design patterns. Even for machine learning fairness, researchers
often believe limited training data is a primary source of fairness issues [56] and will
employ dataset augmentation techniques to try to improve fairness [80]. How can
we best make use of auxiliary data during training and evaluation when it differs in
distribution from the real application?

Multiple tasks: In some cases having accurate labels for model training is
difficult and instead proxy tasks with more labeled data are used to train the model,
e.g., using pre-trained image or text models or using income brackets as a proxy for
defaulting on a loan. Again we ask: when does satisfying a fairness property on the
original task help satisfy that same property on the new task?

Each of these cases are common throughout machine learning but present chal-
lenges for fairness. In this work, we explore mapping domain adaptation principles

to machine learning fairness. In particular, we offer the following contributions:

1. Theoretical Bounds: We provide theoretical bounds on transferring equality
of opportunity and equality of odds metrics across domains. Perhaps more

importantly, we discuss insights gained from these bounds.

99



2. Modeling for Fairness Transfer: We offer a general, theoretically-backed

modeling objective that enables transferring fairness across domains.

3. Empirical validation: We demonstrate when transferring machine learning
fairness works successfully, and when it does not, through both synthetic and

realistic experiments.

See Chapter 2 for related works related to this Chapter.

7.2 Problem Formulation

We begin with some notation to make precise the problem formulation. Build-
ing on our running example we have two domains: a source domain Z ~ Dg,
which is a feature distribution influenced by sensitive attribute Ag € Ag (e.g.,
Pry.p.[Z|As = male] # Przop,[Z|As = female]), as well as a target domain
Dy influenced by sensitive attribute Ay € Ap (e.g., Pryzp, [Z|Ar = black] #
Pry.p,.[Z|Ar = white]). In order for this to be a domain adaptation problem,
we assume Pryop.[Z|Ag| # Przp,.[Z|Ar]. Note, this can be true even if Dg = Dr
but the distributions conditioned on Ag and Ap differ. We focus on binary clas-
sification tasks with label Y € ), e.g. income classification is shared over both
domains. For this task we can create a classifier by finding a hypothesis g : D — Y
from a hypothesis space H.

Let us assume that we can learn a “fair” classifier g for the source domain and
task. If we use a small amount of data from the target domain, will the fairness
from the source sensitive attribute Ag transfer to the target domain and sensitive

attribute Ar? We can define the notion of a “fairness” distance — how far away
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the classifier is from perfectly fair — in a given domain S as Apye. Within this
formulation we consider two definitions of fairness.

The first distance is equality of opportunity [103]. A classifier is said to be
fair under equality of opportunity if the false positive rates (FPR) over sensitive
attributes are equal. In other words if we have a binary sensitive attribute A, then
equality of opportunity requires that Pr(ff =1A=0Y =0) = Pr(ff =14 =
1,Y =0), where Y gives the outcome of classifier g. Thus, how far away a classifier

g is from equal opportunity (or the fairness distance of equal opportunity) can be

defined as

Agops(9) = EZ8~D58 9(29)] — EZ?NDS? l9(ZD)]],

where Dgi = Pzpg[Z]A = a,Y =1]. In our running example Agg, (g), where Ag
is gender, is the difference between the likelihood that a low-income man is predicted
to be high-income and the likelihood that a low-income woman is predicted to be
high-income. A symmetric definition and set of analysis can be made for false
negative rate (FNR).

The second definition of fairness which we consider is equalized odds [103]. A
classifier is said to be fair under equalized odds if both the FPR and FNR over the
sensitive attribute are equal: Similar to equal opportunity, we define the fairness

distance of equalized odds as:

Again using our running example, the distance of equalized odds in the source
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domain is given by the difference of expected FPRs between females and males (as
above), plus the difference of expected FNRs (high-income predicted to be low-
income) between females and males.

Given a classifier g that has a fairness guarantee in the source domain, the
fairness distance in the target domain should be bounded by the fairness distance

in the source domain:

AFairT (g) S AFairs (g) + € (71)

The key question we hope to answer is: what is €7

7.3 Bounds on Fairness in the Target Domain

To expand inequality (7.1) we need to start with some definitions. Given a hy-
pothesis space ‘H and a true labeling function f(Z) : D — Y, we can define the
error of a hypothesis g € H as es(g, f) = Ezp [|f(Z) — g(Z)|], the expectation of
disagreement between the hypothesis g and the true label f. We can then define
the ideal joint hypothesis that minimizes the combined error over both the source
and target domains as g* = argmin .y, €s(g, f) + er(g, f)-

Following Ben-David et al. [24] we define the H-divergence between probability
distributions as

dy(D,D') =2 sup [Prop[l(g)] = Pro[I(g)]l, (7.2)

where I(g) is the set for which g € H is the characteristic function (Z € I(g) <
g(Z) = 1). We can compute an approximation CZH(D, D') by finding a hypothesis

h that finds the largest difference between the samples from D and D’ [23]. This
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divergence can be used to look at the differences in distributions, which is important
when moving from a source domain to a target domain.
Additionally, following Ben-David et al. [24], we define the symmetric difference

hypothesis space HAH as the set of hypotheses
gEHAH <— g(Z)=h(Z)®h'(Z) for some h,h' € H, (7.3)

where @ is the XOR function. The symmetric difference hypothesis space is used to

find disagreements between a potential classifier g and a true labeling function f.

Theorem 7.1. Let H be a hypothesis space of VC dimensiond. If Usg, Uso, Ury, Uro
are samples of size m', each drawn from Dsg; Dy, DT(?, and Dro respectively, then
for any § € (0,1), with probability at least 1 — & (over the choice of samples), for
every g € H (where H is a symmetric hypothesis space) the distance from equal

opportunity in the target space is bounded by

1. 1
Apopr(9) = Bpops(9) + SduanUrg, Usy) + SduanUrp. Usy)

8\/2dlog(2m’) + log(2)

o + A0+ A

where X, = egi (9%, f) + eri (g%, f).

Using both the definition of H-divergence and symmetric difference hypothe-
sis space, Theorem 7.1 provides a VC-dimension bound on the equal opportunity
distance in the target domain given the equal opportunity distance in the source
domain. Due to space limitations, full proofs for all theorems can be found in

Appendix D.2.
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FIGURE 7.1: Both the source and target distributions can be split
into four quadrants: 1) negative minority 2) negative majority 3)
positive minority and 4) positive majority.

This theorem provides insights on when domain adaptation for fairness can be
used. Firstly the d terms in the bound suggest that 1) the source and target distribu-
tions of negatively labeled items that have a sensitive attribute label of 0 should be
close, and 2) the source and target distributions of the negatively labeled items that
have a sensitive attribute label of 1 should be close. In Figure 7.1 the red quadrants
should be close to the red quadrants while the orange quadrants should be close to
the orange quadrants across domains. In traditional domain adaptation, ignoring
fairness, the entire domains should be close (the entire circle), which means that if
there are few minority data-points then the distance of the minority spaces will be
ignored. The fairness bound instead puts equal emphasis on both the majority and
minority.

Secondly, the A terms become small when the hypothesis space contains a func-
tion ¢* that has low error on both the source and target space on the two negative
segments in each domain (the red and orange spaces in Figure 7.1). Since we are
looking at equal opportunity, the function ¢g* only needs to have low error on the
negative space for both the majority and minority. Therefore, we can use the trivial

function g*(Z) = 0 and the A terms go to 0.
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Lastly, Theorem 7.1 depends on the VC-dimension d. Since bounds with VC-
dimensions explode with models like neural networks, we also provide bounds using
Rademacher Complexity in Appendix D.1.

Equalized odds, while similar to equal opportunity, is a stricter fairness con-
straint. Theorem 7.2 provides a VC-dimension bound on the difference of equal

odds in the target domain given the source domain.

Theorem 7.2. Let H be a hypothesis space of VC dimension d. If U are samples
of size m', each drawn from Dg for alla € A= {0,1} andl € Y = {0, 1}, then for
any § € (0,1), with probability at least 1 — 0 (over the choice of samples), for every
g € H (where H is a symmetric hypothesis space) the distance from equalized odds

in the target space is bounded by

1. 1
Agor(9) < Apos(g9) + §d7-tA’H(uTgvu38) + §d’HA7-t (UT{%USQ)

2dlog(2m’) + log(%)

!/

1. 1.
+2dHAH(uT017uSé)+ZdHAH(uTllausll)+16\/ + Ao,

m
where Ago = M)+ A] + Ay + AL, and X, = eq (g%, f) + e (g*, f).

The aAlHAH terms suggest, that in order for equalized odds to transfer successfully
then, 1) the source and target distributions of negatively labeled items on both sen-
sitive attribute labels 0 and 1 should be close, 2) the source and target distributions
of the positively labeled items on both sensitive attribute labels 0 and 1 should be
close. In other words, all four quadrants of the source should individually be close
to the respective four quadrants of the target in Figure 7.1.

Additionally, the A term shows that there should be a hypothesis that performs

well over all of these subspaces. This implication is intuitive given that equalized
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FIGURE 7.2: At a high level, our general framework combines a pri-

mary training objective, a fairness objective, and a transfer objective

to improve fairness goals in a target domain. Table 7.1 provides
mathematical details for different configurations.

odds, by definition, wants a classifier to perform well in both the negative and

positive space across both groups.

7.4 Modeling to Transfer Fairness

With this theoretical understanding, how should we change our training? As mo-
tivated previously, we consider the case where we have a small amount of labelled
data (both labels ) and sensitive attributes A) in the target domain and a large
amount of labelled data in the source domain.

As shown in the previous section, equality of opportunity will transfer if the
distance between the respective distributions of source and target are close together
as visually portrayed in Figure 7.1. Ganin et al. [92] proved that traditional domain
adaptation can be framed as minimizing the distance between source and target with
adversarial training. [30, 82, 146, 156] similarly have applied adversarial training to
achieve fairness goals, and Madras et al. [162] proved that equality of odds can be

optimized with adversarial training similar to domain adaptation.
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Loss Term Theorem 1 Adversarial (Eq. 7.4) | Regularization (Eq. 7.5)
Fairness head Apop,(9) ArairLa (a(R(Z°)), A) | ApairLvinip (a(h(Z9)), A)

L Z9
Transfer head dHAH(UTg,Usg) AoaLa (d(h( %)) -4) ApaLamp (d(h(Z°)), d)
duanUro,Uso) | ApaLa (d(h(Z7)),d)
TABLE 7.1: Relationship between terms in Theorem 7.1 and Loss
functions

We build on this intuition to design a learning objective for transferring equality
of opportunity to a target domain. Adversarial training conceptually enables min-
imizing a d term from Theorem 7.1; and Apre can be optimized using [30, 162]
or one of the other myriad of traditional fairness learning objectives. As such, we

begin with the following loss:

min Y Ly(M2), f(Z)+ D ArarLa (a(h(2°)), A)

Z~(DSUDT) (A,ZO)NDSO
Y ApaLa(d(h(ZD)).d) + . ApaLa(dh(Z)),d) |,
(d’Zg)N(DSSUDTS) (d,ZID)N(DS?U'DT{)>

(7.4)

where Ly (g(h(Z)), f(Z)) is the loss function training g(h(Z)) over hidden repre-
sentation h(Z) to predict the task label f(Z). To optimize A pyirg, a(h(Z)) tries to
predict the sensitive attribute A from the source and L, (a(h(Z°)), A) provides an
adversarial loss that includes a negated gradient on h following [30]. For transfer,
we minimize d terms by including another adversarial loss Ly (d(h(Z®)),d), where
d(h(Zf)) tries to predict whether a sample comes from the source or target domain.
Each of these loss components maps to terms in Theorem 7.1 as laid out in Table 7.1.

Recently, Zhang et al. [234] used adversarial training on a one dimensional rep-

resentation of the data (effectively the model’s prediction). From this perspective,
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we can use a wide variety of losses over predictions to replace adversarial losses,
such as [31, 232] minimizing the correlation between group and the one dimensional
representation of the data. Like previous work, we find that these approaches to
be more stable and still effective in comparison to adversarial training, despite not
being provably optimal. In our experiments we use a MMD loss [40, 99, 154] over

predictions:

min [ Y Ly(f(2),9(2)+ > AmirLyup (a(h(2°)), A)

ZeDgUDr (A,Z°)~D 0

+ > ApaLymp (d(h(Z°),d) | , (7.5)
(d,2°)~(Dg0UD0)
where ApuirLamup (a(R(Z°)), A) is the MMD regularization over the sensitive at-
tributes in the source domain, ApaLymp (d(h(Z°)),d) is the MMD regularization
over source/target membership. Again Table 7.1 maps the terms in Eq. 7.5 to those
in Theorem 7.1.

Care must be taken when performing domain adaptation with regards to fair-
ness. Either multiple transfer heads should be included in the loss for all necessary
quadrants (See Figure 7.1 and Eq. 7.4), or balanced data — equally representing all
necessary quadrants — should be used as in [162] and Eq. 7.5. Experiments in this
chapter use the MMD regularization as in Eq. 7.5 and balanced data is used for

both the fairness head as well as the transfer heads.

108



7.5 Experiments

To better understand the theoretical results presented above, we now present both
synthetic and realistic experiments exploring tightness of our theoretical bound as
well as the ability to improve the transfer of fairness across domains during model

training.

7.5.1 Synthetic Examples

Source data »Pelta Eq Opp on target: 0.016 peltaﬂEq Opp on target: 0.454 ZpeltaﬂEq Opp on target: 0.984

0 05 10 15 20 05 10 15 20

(A) Source (B) Target -1 (c) Target 0 (D) Target 1

& — Bound on Delta Eq Opp
— Empirical estimate of Delta Eq Opp.

U5 05 00 05 To
Center location for P(Y=0, A=0)

Comparison of Delta Eq O

(E) Fairness

FI1GURE 7.3: Synthetic examples showing how distribution difference

of P(Z]Y,A = 0) in the target domain affects theoretical and empiri-

cal equality of opportunity (best viewed in color). In the title of each

plot we give the equal opportunity distance Agop,.(g) in the target
domain.

We show how well the theoretical bounds align with actual transfer of fairness.
A synthetic dataset is used to examine how the distribution distance terms
dyynn (Upy=0,Usy=0) and dyynn (Upy=0,Ugy=0) in Eq. (7.1) affect the fairness distance
of equal opportunity Agop,.(9)-

In this synthetic example, we generate data Z € R? using Gaussian distributions.

As we can see in Figure 7.3a, the source domain consists of four Gaussians, with
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Y = 1 largely lying above Y = 0 and A = 1 lying to the left of A = 0; A =1
is the majority of the data (¢ = 0.5 with 900 samples). For A = 0, the data is
generated using o = 0.3 with 100 samples. The target domain, like the source
domain, consists of majority data with A = 1 and the data from A = 1 is generated
from the same distribution in both domains: Upy=o ~ N([-1, —1],0) and Upy=1 ~
N([-1,1],0). However, in order to understand the transfer of fairness, we shift
the distributions of Ury=0 ~ N ([1,¢c],0) and Upy=1 ~ N([L, —c|,0) in the target
domain (¢ = —1,0,1 for 7.3b, 7.3c and 7.3d, respectively). By varying the overlap
between these distributions, and their alignment with the source data, we are able to
understand the relationship between the JHAH terms above and the fairness distance
of equal opportunity Agop..(¢g). For each setting, we train linear classifiers on the

source domain and examine the performance in the target domain.

Qualitative Analysis We see in Fig. 7.3b that when the distribution P(Z|Y =
0,A = 0) across domains is close, thus a smaller dHAH(UTg,U53)7 there is better
transfer of fairness the source to the target domain, seen in the smaller Ago,..(g).
As the distribution distance gets larger, the Ago,,.(g) also increases. Consider the
worst case of a sign flip for the minority A = 0, as shown in Fig. 7.3d: the FPR for
the majority A = 1 is close to 0%, while the FPR for the minority A = 0 is close to

100%.

Quantitative Analysis In Figure 7.3¢, we compare the derived bound of Agp,..(g)

1

(Eq. 7.1) with its empirical estimate as we vary ¢'. As shown in Figure 7.3e, the

theoretical bound on the equal opportunity distance is close to the observed equal

TAs in 23], dyan (Urp,Usg) is estimated by a linear classifier trained on samples Urgo,Ugo. The
plot omits the VC term for simplicity, which is relatively small when sample size m' is large and
VC-dimension d is low.
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FIGURE 7.4: Effect of fairness/transfer head on the UCI data. The
shaded areas show the standard error of the mean across trials. Note
the head weight (x-axis) starts from 0.1.
opportunity distance when the distance between the negative minority space across

domains, ci(Lng,Usg), is small. This suggests, minimizing the domain distance terms

in Eq. 7.1 could lead to a better equal opportunity transfer.

7.5.2 Real Data

We now explore how and when our proposed modeling approach in Section 7.4
facilitates the transfer of fairness from the source to the target domain on two
real-world datasets. Note, we use these datasets exclusively for understanding our
theory and model, and not as a comment on when or if the proposed tasks and their
application are appropriate, as in [2].

Dataset 1: The UCI Adult? dataset contains census information of over 40,000
adults from the 1994 Census, with the task of determining income brackets of >

$50, 000 or <$50,000. We focus on two sensitive attributes: binary valued gender,

Zhttps://archive.ics.uci.edu/ml/datasets /adult
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and race, converted to binary values [‘white’, ‘non-white’] as done by Madras et al.
[162].

Dataset 2: As in [2] we use ProPublica’s COMPAS recidivism data® to try to
predict recidivism for over 10,000 defendants based on age, gender, demographics,
prior crime count, etc. We again focus on two sensitive attributes: gender and race

(binarized to [‘white’, ‘non-white’|).

Experiment Setup For both datasets, cross-validation is used to choose the
hyper-parameters. Comparable baseline accuracy (around 84% for Dataset 1 and
80% for Dataset 2, see appendix D.4 for more details) is achieved with 64 embed-
ding dimension for categorical features, single hidden layer with 256 shared hidden
units, 512 batch size, 0.1 learning rate with Adagrad optimizer, and 10,000 epochs
for training. We perform 30 runs for each set of experiments and average over the

results.

Sparsity Issues and Natural Transfer We examine the effectiveness of just the
fairness heads in the proposed model. The amount of gender-balanced data created
for the fairness head is varied to observe how applying the fairness head affects the
FPR difference.

We examine how this procedure effects the FPR difference across genders (i.e.,
the FPR difference between “Female” and “Male” examples). Figure 7.4a shows that
the fairness head works as expected: with sufficient data and a large enough weight,

the fairness head is able to improve the FPR gap across genders. Further, we find

3https://github.com/propublica/compas-analysis
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that with very few examples on which to apply the fairness head, the gender FPR
gap does not close. This aligns with previous results found in |30, 31, 162].
Second, we examine how running the fairness head on gender affects the FPR gap
across race. As shown in Figure 7.4b, there is a natural transfer of equal opportunity
from gender to race — applying a fairness loss with respect to gender also improves
the fairness of the model with respect to race. This highlights that sometimes there
is a natural transfer of equal opportunity, presenting general value in improving the
FPR gap with respect to gender, and no explicit transfer optimization is needed.
(Similar to the transfer questions posed previously by Madras et al. [162] and Gupta

et al. [102]).

Effectiveness of Transfer Head We now explore how adding the transfer head
can further improve equality of opportunity in the target domain. We compare four
different model arrangements: (1) Source Only: We only add a fairness head for
the source domain; (2) Target Only: We only add a fairness head for the target
domain; (3) Source+Target: We add two fairness heads, one for source and for
target; (4) Transfer: We include three heads — both source and target fairness
heads as well as the transfer head for equality of opportunity.

Ezperiment setting: As in typical transfer learning setting, we will focus on the
case where we observe a large number of samples in the source domain (e.g., 1000 for
each race “white” and “non-white”), but a smaller sample size in the target domain
(e.g., 100 for each gender “male” and “female”), and the same for gender to race. We
explore equality of opportunity with respect to FPR in the target domain, as we

vary the weight on the fairness and transfer heads.
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Results: Figure 7.4c shows that including the transfer head results in a better
equal opportunity transfer, compared to the same setting without transfer (Fig-
ure 7.4b). Table 7.2 summarizes the full results on both datasets. We can see that
including both the fairness heads and the transfer head consistently gives the best

improvement in equal opportunity (FPR difference) in almost all cases.

Effect of Target Sample Size Last, we consider how the amount of data from
the target domain affects our ability to improve equal opportunity there, as sample
efficiency is a core challenge.

FExperiment setting: We follow a similar experimental procedure as before with
two modifications. First, we vary the number of samples we observe for each sensitive
group in the target domain to be in {50, 100,500, 1000}. We examine the efficacy of
the four approaches depending on the amount of data available for debiasing in the
target domain. Second, this analysis is performed for both transferring from race
(source) to gender (target), as well as from gender (source) to race (target).

Results: Table 7.2 summarizes the results. Applying the fairness and transfer
heads to the large amount of source data closes the FPR gap in the target do-
main. Increasing the amount of data in the target domain significantly helps the
performance of the “Target Only” and the “Source+Target” models. This is intuitive
since directly debiasing in the target domain is feasible with sufficient data. With
sufficient data, the results converge to be approximately equivalent to the transfer
model.

These experiments show that the transfer model is effective in decreasing the

FPR gap in the target domain and is more sample efficient than previous methods.
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Smallest FPR difference achieved on Target (FPR-diff & std. dev)
Source to | # larget With Transfer
Target Samples Source only Target only Source + Target Head

50 0.038 £ 0.013 0.033 £ 0.019 0.032 £ 0.020 0.020 £ 0.016

Ge&der 100 0.038 £ 0.013 | 0.038 £ 0.021 0.044 £ 0.024 0.040 £ 0.024
Race 500 0.038 £ 0.013 0.053 £0.010 0.043 £ 0.017 0.025 £ 0.018

Dataset 1 1000 0.038 £0.013 | 0.027 £0.018 | 0.027 £ 0.019 0.031 £ 0.021
50 0.061 £ 0.054 0.035 £ 0.015 0.020 £ 0.026 0.008 £ 0.009
Rtfe 100 0.061 £ 0.054 0.028 £ 0.014 0.021 £ 0.015 0.009 £ 0.011
Gender 500 0.061 £ 0.054 0.028 £ 0.013 0.019 £ 0.013 0.014 £ 0.011

1000 0.061 £ 0.054 0.021 £ 0.012 0.015 £ 0.014 0.020 £ 0.014

50 0.027 & 0.008 0.041 £ 0.006 0.009 & 0.004 0.001 £ 0.001

Gefoder 100 0.027 £ 0.008 0.036 £ 0.007 0.005 £ 0.005 0.003 £ 0.001

Race 500 0.027 £ 0.008 0.038 £ 0.008 0.003 £ 0.002 0.001 £ 0.001

Dataset 2 1000 0.027 £ 0.008 0.021 £ 0.005 0.006 & 0.005 0.002 F 0.001
50 0.040 £ 0.004 0.070 £ 0.005 0.035 £ 0.004 0.019 £ 0.002
Rta(fe 100 0.040 £ 0.004 0.055 £ 0.007 0.034 £ 0.003 0.017 £ 0.002
Gender 500 0.040 £ 0.004 0.042 £ 0.008 0.027 £ 0.004 0.019 + 0.002
1000 0.040 £ 0.004 0.034 £ 0.011 0.028 £ 0.004 0.018 £ 0.002

TABLE 7.2: Comparison between the proposed model and the base-

lines. The numbers in bold indicate the smallest FPR difference

achieved in the target domain w.r.t. varying number of target sam-

. ples.
7.6 Conclusion
In this work we provide the first theoretical examination of transfer of machine learn-
ing fairness across domains. We adopt a general formulation of domain adaptation
for fairness that covers a wide variety of fairness challenges, from proxies of sensitive
attributes, to applying models in unanticipated settings. Within this general for-
mulation, we have provided theoretical bounds on the transfer of fairness for equal
opportunity and equalized odds using both VC-dimension and Rademacher Com-
plexity. Based on this theory, we developed a new modeling approach to transfer
fairness to a given target domain. In experiments we validate our theoretical results
and demonstrate that our modeling approach is more sample efficient in improving
fairness metrics in a target domain.
This Chapter takes a look at mitigating measurement bias found in the three

level view of the world from Chapter 1. A combination of social injustice bias
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and measurement bias can lead to bias augmentation in models. The balanced
learning method developed here helps deal with unbalanced data by focusing on

equal opportunity.

7.7 Authors and Publication

This chapter was written by Candice Schumann (while working at Google), Xuezhi
Wang, Alex Beutel, Jilin Chen, Hai Qian, Ed H. Chi. It is under submission to
the International Joint Conference on Artificial Intelligence 2020. It was presented
at the Al for Social Good Workshop at NeurIPS 2019, and the Ph.D. in Research

Conference at Google 2019.
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Chapter 8: Research Extensions

8.1 A Multi-Stage Human-Machine Framework for

Mental Health Risk Assessment

Machine learning is beginning to have a large impact on the ways that people think
about addressing problems in healthcare [159, 235] and mental health |7, 149, inter
alia], just as it is having large impacts everywhere else. The ability to obtain data
about people’s day to day thoughts and experiences via social media—unobtrusive
windows into what Coppersmith et al. [67] call the “clinical whitespace” between clin-
ician encounters, in the form of social media posts, wearables data, etc.—is looking
to be thoroughly disruptive, and the ability to engage with people via natural spo-

ken interactions on all manner of electronic devices creates potential for even more

Clinical
interaction

Automated risk
classification

Non-expert evaluation Expert evaluation

FiGURE 8.1: We apply a multi-armed bandit framework in men-

tal health to identify at-risk individuals, progressing from automated

analysis of social media posts, to risk evaluation by non-experts, to

expert evaluation. The goal is to optimize the number of people at

high risk who go on to receive detailed clinical attention, given limited
resources.
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windows into people’s everyday thoughts and experiences, enhancing the ability to
detect new problems earlier and monitor patients under treatment more effectively
and at lower cost.

It is becoming clear that traditional approaches to these problems do not suffice.
Franklin et al. [88], for example, conclude from a large meta-analysis that there
has been no improvement in predictive ability for suicidal thoughts and behaviors
over the last 50 years, and argue their findings “suggest the need for a shift in focus
from risk factors to machine learning-based risk algorithms” (their emphasis). The
technological community is increasingly aware of this problem space and enthusiastic
about contributing [e.g. 155, 167, 236], with significant progress in ethical data
collection [67, 176] and effective use of those data in predictive models |67, 71, 117,
121, 168].

In this work we introduce a concrete technological proposal for addressing this
problem, involving a basic shift in the way we think about machine learning in
mental health: the dominant paradigm of individual-level classification is not an end
in itself; rather it provides components in a population-based framework involving
both machines and humans, where limited resources give rise to a critical need for
effective and appropriate ways to set priorities.

At the core of our technical approach is the recognition that the multi-armed
bandit problem in machine learning is a good fit for the real-world scenario created
by scaling up the application of technology for detection and monitoring in mental
health: what is the best way to allocate limited resources among competing choices,
given only limited information? We adopt a tiered multi-armed bandit formulation

originally introduced with application to hiring or admissions decisions [198], where
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a succession of stages is applied to a population of applicants, each stage successively
more expensive but also more informative, in order to optimize the value of the set
of applicants who are chosen (See Figure 8.1).

To briefly summarize the model, we cast tiered decision making as a combina-
torial pure exploration (CPE) problem in the stochastic multi-armed bandit set-
ting [58]. Here, arms represents individuals with latent true risk profiles. The end
goal is to select a subset for clinical interaction, after narrowing the pool over suc-
cessive stages or tiers. In our current model we have three stages of assessment: (1)
automated risk classification using an NLP model, (2) non-expert risk assessment,
and (3) expert risk assessment.!

Our key insight is that, by replacing a population of potential hires with a
population of people with potential mental health problems, and by replacing “value”
with “risk”, this tiered framework maps directly to a population-level formulation
of the assessment problem. Using real data and human annotation, our simulations
demonstrate the value of using this framework to combine (cheap, less accurate)
automation with (more expensive, more accurate) human evaluation of social media
in order to identify individuals within a population who are at high risk for a suicide
attempt.

Our MAB approach outperforms all comparable baselines. On average, our
MAB approach more than doubles the population sensitivity of the expert baseline

for the same resource amount. These results are only a first step on the way to

L Although we approximate an intermediate stage of non-experts using crowdsourced judgments,
the idea of true crowdsourcing, in the sense of Mechanical Turk and similar platforms, need not,
and should not, be considered a part of the proposal. Rather, we use crowdsourcing to approximate
an intermediate level of cost and expertise. Such intermediate levels exist in the real world, e.g. a
social work trainee would have less expertise in suicidality assessment than than a trained crisis-line
staffer or a specialist clinical psychologist.

119



practical deployment. To get the rest of the way there, further theoretical research
and experimentation are required in order to expand the evidence base for this
approach. Equally important, for this and any other proposal, careful consideration
of the balance between privacy and prevention must continue and, crucially, that
conversation needs to integrate the voices of (at least) technologists, in-the-trenches
clinicians, policy makers, and those with lived experience of the conditions we are

trying to help address.

8.1.1 Authors and Publication

This section was joint work by Samuel Dooley, Candice Schumann, Han-Chin Shing,
John P. Dickerson, and Philip Resnik. The full version of the paper can be found
in Appendix E. A full version of the paper is in submission to the 2020 Knowledge

Discovery in Databases conference in the Applied Data Science Track.

8.2 Measuring Non-Expert Comprehension of Ma-
chine Learning Fairness Metrics

As mentioned in previous chapters there are multiple metrics and approaches to al-
gorithmic fairness [32, 59, 87|. Indeed there are many camps in the machine learning
fairness community and many definitions of machine learning fairness do not fit well
within pre-existing legal and moral frameworks. The rapid expansion of this field
makes it difficult for professions to keep up, let alone the general public. It is there-
fore extremely important that non-experts can understand various mathematical

definitions of fairness sufficiently to provide opinions.
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In this joint work we take a step toward addressing this issue by studying peoples’
comprehension and perceptions of three definitions of ML fairness: demographic
parity, equal opportunity, and equalized odds [103]. Specifically, we address the
following research questions:

RQ1 When provided with an explanation intended for a non-technical audience, do

non-experts comprehend each definition and its implications?
RQ2 Do demographics play a role in comprehension?
RQ3 How are comprehension and sentiment related?

RQ4 How do the different definitions compare in terms of comprehension?

We developed two online surveys to address these research questions. We pre-
sented participants with a simplified decision-making scenario and a accompanied
fairness rule expressed in the scenario’s context. We asked questions related to the
participants’ comprehension of and sentiment toward this rule. Tallying the num-
ber of correct responses to the comprehension questions gives us a comprehension
score for each participant. In Study-1, we found that this comprehension score is a
consistent and reliable indicator of understanding demographic parity.

Then, in Study-2, we used a similar approach to compare comprehension among
all three definitions of interest. We find that 1) education is a significant predictor
of rule understanding, 2) the counterintuitive definition of Equal Opportunity with
False Negative Rate was significantly harder to understand than other definitions,
and 3) participants with low comprehension scores tended to express less negative

sentiment toward the fairness rule.
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8.2.1 Authors and Publication

This section was joint work by Debjani Saha, Candice Schumann, Duncan C. McEI-
fresh, John P. Dickerson, Michelle L. Mazurek, and Michael Carl Tschantz. The full
version of the paper can be found in Appendix F. An inital abstract of this work
was published in the 2020 Artificial Intelligence, Ethics, and Society conference. A
full version of the paper is in submission to the 2020 International Conference on

Machine Learning.

8.3 Student Evaluation

Projects such as the Diverse Cohort Selection Problem (Chapter 4), and Tiered Hir-
ing (Chapter 5) require an underlying true utility for an applicant. This is extremely
difficult to estimate since the concept of success is inherently subjective and could
encompass a variety of factors. Additionally, what looks like success for one person
is not necessarily the same for another. In past projects we have relied on just using
admit vs. reject decisions as a proxy for student success. This seems insufficient
and unsatisfactory since admittance to a graduate program does not necessarily im-
ply future success in the program. Additionally, past admission decisions may have
incorporated implicit biases of the graduate admissions committee. After working
with the Department of Computer Science and the Graduate School we therefore
decided to add an additional question to the graduate review process. Every year
the department requires students and advisors to fill out a review of the past years
work. A new feature allows advisors to score their student as “Outstanding”, “Ex-

ceeds Expectations”, “Meets Expectations”, “Below Expectations”, “Unsatisfactory”,
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and “Inadequate opportunity to observe”. These new scores allow for a more detailed
view of “success” and allows us to build better models of student utility. Note that
this is still a proxy measurement of success which can still include implicit biases
of advisors. This multi-year data collection project will provide more insight into
the admissions processes and will allow for better evaluations of current and future

algorithms.
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Chapter 9: Future Work (or things I wish I had

time to do)

9.1 Group Fair Bandit with switching sensitive at-
tributes

In Chapter 6 I introduce at a contextual multi-armed bandit algorithm which learns
a societal bias term for sensitive groups. This algorithm assumes that the arms are
partitioned into groups (in the binary case n arms are partitioned into groups P;
and P, where P, U P, = [n] and P, N P, = & and P, having some societal bias
included in the reward when an arm is pulled). This is not necessarily realistic as
in many real world uses of multi-armed bandits do not maintain sensitive attributes
over time. Instead at time ¢ the arms could be partitioned into P, and P,; and at
tie t + 1 the arms could be partitioned into P 441 and Ps;+q where Py # Py 441 and

Py # Psyi1. An adaptable algorithm is needed for this situation.

9.2 Group Fair outcomes in Cohort Selections

In both Chapter 4 and Chapter 5 I look at a selecting a cohort of arms from a large
pool of arms using pure exploration multi-armed bandit algorithms. In Chapter 6 I

look at a contextual multi-armed bandit that takes societal bias into account when
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pulling arms. The clear next step in this work is to introduce fairness into cohort
selections. This could either done by either introducing another societal bias term
into the arm pulling process or by using an adjusted form of equal opportunity. Since
we are now dealing with a cohort or yes/no decisions a false positive (or negative)

rate can be equalized across groups.

9.3 Robust and Adverse Cohort Selection

The following two problems share the additional problem that arms selected for
the final cohort may not actually appear in the final cohort. The Multi-Armed
Bandit settings proposed in the diverse cohort selection problem (Chapter 4) and a
multi-armed bandit approach to tiered interviewing (Chapter 5) both assume that
all applicants selected will accept the offers and matriculate into the university or

join the firm.

9.3.1 Matriculation

The matriculation problem follows a problem found currently in graduate and un-
dergraduate admissions processes. Universities in the United States follow a similar
timeline of accepting applications, reviewing applications, and sending admission
decisions. When admissions decisions are sent out there is no guarantee of an appli-
cant matriculating into the university. This is because an applicant will generally
apply to more than one university and could get more than one acceptance. Let us

assume that each university can only send out K acceptances for a given admissions
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process. Can we produce a Multi-Armed Bandit algorithm that selects K appli-
cants while maximizing utility gained from matriculated students? In other words,

we want an algorithm that returns

M* = argmax Zm(a)u(a) (9.1)

MCA|M|=K ‘5

where m(a) returns 1 if an applicant matriculates into the program and 0 otherwise,
and u(a) € [0,1] is the true utility of an applicant.

A matriculation robust algorithm is needed to deal with this real world problem.
Extending Chapter 5 to this setting is the step. This could be done by introducing

probability of acceptance into the utility calculation.

9.3.2 Dueling Bandits

Moving away from university admissions and toward hiring, we move toward a more
dynamic system where decisions are made over time. In this setting a company
sees applicants arrive and leave over time. Good candidates may have a higher
probability of leaving quickly due to other companies sending out offers. I would like
to model this problem as a duling bandit problem with more than one agent making
decisions over time. Each agent (company) has a different true utility function for
applicants. There may, however, be some correlation between utility functions for
each agent. My work so far in the diverse cohort selection problem (Chapter 4) and
tiered interviewing (Chapter 5) use pure exploration mutli-armed bandit algorithms.
In those situations we do not look at regret, instead we only care about the end

cohort. In this problem, we move away from pure exploration and towards an
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exploration vs exploitation problem. We still want to maximize the overall utility

of a cohort however, that cohort is selected over time.

9.4 Learning Diversity

A practical and efficient procedure for learning agents’ submodular preferences on
subsets of a ground set is needed. A direct application involves learning preferences
of diverse group composition to facilitate assignment algorithms in matching markets
(or those listed in Chapter 4 and Section 5). We can initially try to learn weights

on a known diversity function such as

w(M) =Y ula) +A>_ [ u(a) (9.2)

acA i=11\ ach;

where the goal is to find the A that best suits an individuals preferences. Eventually
we should attempt to learn which kind of diversity function is preferred by a human
agent (for instance one person could think token diversity is enough, while other
person could think that pure parity is needed).

The focus of these is to look at what people think is a good and diverse set of

people. We could potentially use two different datasets.

9.4.1 Fantasy University

Participants will be asked to create a new university and select professors based on

some rank as well as scraped demographic information. See https://planetterp.com/

127



for a potential dataset, or https://www.ratemyprofessors.com/. All personal infor-

mation (like names and universities) should be abstracted away.

9.4.2 Graduate Admissions

We can potentially interview the graduate admissions chair to learn their A. This
could be compared to past graduate admissions chairs, or to chairs from other

departments or schools.

9.5 A Bias Checker for Recommendation Letters

We know that individuals entering higher levels of education often go through some
form of an application highlighting the reasons for their suitability for the job as
part of the hiring process. If the contents of the application are taken at their face
value, it is expected that they reflect the abilities and work ethic of the applicant
in question. For the most part, this assumption holds because the applicant is in
control of their application contents - the resume, cover letter, and interview. At
the same time, the recommendation letter, another crucial element to the holistic
review of individuals, is a different case, being out of the control of the applicant.
Research has shown that recommendation letters not only reflect the work and skills
of the subject, but also unconscious gender bias of the recommender. A study from
Wayne State University found that letters written for female applicants for a medi-
cal faculty had a significantly higher percentage of doubt raisers — statements that
question an applicant’s aptness for a position — than those written for males [213].

The researchers also found that the most common possessives referring to female
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and male applicants (“her teaching”, “his research”) reinforce gender stereotyping.
Another study from the University of Arizona revealed that recommenders used
more standout adjectives, such as “outstanding” and “exceptional,” to describe male
applicants than female applicants for a chemistry /biochemistry faculty position at
a large American research university [195]. In relation to how these evident mani-
festations of implicit gender bias affect hiring decision outcomes, a study conducted
by Madera et al. [161]| found that females applying for academic positions are at a
disadvantage because their letters contain more doubt raisers than male applicant
letters. This study also suggested future studies to look into developing methods
for recommenders to eliminate doubt raisers.

Natural language processing (NLP) algorithms should be used to identify syntac-
tic and topical differences between letters written for female versus male applicants
to the University of Maryland graduate Computer Science programs. A classification
model to categorize unseen letters as “writen for a female applicant” or “written for
a male applicant” should be built. If the classifier shows the letter leaning strongly
toward a certain gender, then the letter will be deemed “biased”. The final goal of
this study is to create a website where recommenders can copy and paste their own

letter into a website and see whether and in what ways their letter is biased.

9.6 Building a more realistic graduate admissions
classifier

In Chapter 4 and Chapter 5 I use a probabilistic classifier as the ground truth of

acceptance. This classifier was built on potentially biased accept/reject decisions.
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Additionally an accept decision does not necessarily mean that an individual will
succeed in a graduate program. Instead, using the collected data from student
evaluations (see Section 8.3) a new, hopefully more accurate classifier should be
built. This will help in evaluation of past and future algorithms. Note that this will
not eliminate all bias since emulators do have internal biases. This should get closer

to building a classifier closer to the ground truth of success.
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Chapter 10: Conclusion

At the beginning of this dissertation I stated that biases against groups of indi-
viduals found in machine learning models, whether it be from social injustice or
measurement bias (See Figure 1.1), can be combated through the use of diversity
and fairness constraints. I believe my work introduces new ways to do this. This
thesis however, is just the beginning.

Indeed, a major field where we see bias impacts is found in hiring (see Chapter 3).
Technologies being used in hiring are at risk at augmenting the already present soci-
etal bias. I suggest that instead of solely relying on algorithms to make decisions we
should use technology to help increase diversity by helping assign human resources.
The first steps at this idea where taken with Chapter 4 and Chapter 5. Moving these
algorithms to a more realistic setting that takes matriculation and outside actors
into account needs to be done. And with expansions into health and suicidality (see
Section 8.1) the tiered multi-armed bandit framework shows promise outside of the
hiring setting.

Taking it a step further, including fairness into these systems is vitally important.
Chapter 6 incorporates group fairness into a contextual multi-armed bandit setting.
Learning to deal with a societal bias term not only helps to treat sensitive groups
fairly, but also gives us insight into where the societal bias is coming from. This
could help reduce bias outside of the algorithm. Moreover, learning to debias during

learning is important. But it is also important to know how to transfer that debiasing
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knowledge over to a new, potentially more difficult domain. Chapter 7 provides the
first theoretical analysis of this setting.

Figuring out how to incorporate fairness into algorithms is important, but under-
standing fairness definitions is needed to understand how debiasing is happening. It’s
important not only for the computer scientists creating and running the algorithms,
but also important for the stakeholders and non-experts whom the algorithms are
affecting. Section 8.2 delves into non-expert understanding of statistical fairness
definitions. On the other hand, fairness is just one side of the story. Diversity is
another aspect that needs to be understood. What does a person mean when they
day they want to select a diverse set of applicants?

And finally we come back to my original question. How do we mitigate bias
found the world as it is measured from our algorithms and models? Or at least, how
do we mitigate bias found in graduate admissions (the original inspiration for this

research)? A small part of the answer can be found here.
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Appendix A: The Diverse Cohort Selection
Problem

A.1 Table of Symbols

For ease of exposition and quick reference, Table A.1 lists each symbol used in

Chapter 4, along with a brief description of that symbol.

A.2 CLUCB Algorithm

The Combinatorial Lower-Upper Confidence Bound (CLUCB) algorithm by Chen
et al. [58] is shown in Algorithm 5. At the beginning of the algorithm, pull each arm
once and initialize the empirical means with the rewards from that first arm pull.
During iteration t of the algorithm, first find the set M; using the Oracle. Then,
compute the confidence radius for each arm. Find the worst case for each arm and
compute a new set M, using the worst case estimates of the arms. If the utility of
the initial set M, and the worst case set M, are equal then output set M;. Pull the
most uncertain arm (the arm with the widest radius) from the symmetric difference

of the two sets M, and ]\;[t. Update the empirical means.
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Algorithm 5 Combinatorial Lower-Upper Confidence Bound (CLUCB)

Require: Confidence § € (0,1); Maximization oracle: Oracle(-) : R — M
1: Weak pull each arm a € [n] once.
2: Initialize empirical means u,,
3: Va € [n] set Tp(a) <1
4: fort=n,n+1,... do

10:
11:
12:
13:
14:
15:
16:
17:
18:

M, <+ Oracle(uy)
Va € [n] compute confidence radius rad;(a)
fora=1,...,ndo
if a € M, then u;(a) < u(a) — rads(a)
else 4;(a) < u;(a) + rady(a)
M, + Oracle(t)
if w(M,) = w(M,) then
Out < M;
return Out
Pe ¢ Argmax, ¢ i\ au\ i) T0de(@)
Pull arm p,
Update empirical means u;;; using the observed reward
Tii1(pe) < Ti(pe) +1
Tyy1 < Ti(a) Va # p;
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A.3 Proofs

Theorem A.2 (Chen et al. 2014). Given any § € (0,1), any decision class
M C 20 and any expected rewards u € R", assume that the reward distribu-

tion @, for each arm a € [n] has mean u(a) with an o-sub-Gaussian tail. Let

M, = argmaxyrem w(M) denote the optimal set. Set rad;(a) = \/2 log (%/Tt(a))
for allt > 0 and a € [n]. Then, with probability at least 1 — ¢, the SWAP algorithm

with only weak pulls returns the optimal set Out = M, and

T < O (o*width(M)*Hlog(nR*H/5)) (A1)
where T' denotes the number of samples used by the SWAP algorithm, H is defined
mn Fq.4.2.

In this section, we formally prove the theorems discussed in Chapter 4. Some

lemmas we show directly feed from Chen et al. [58]’s paper.

A.3.1 Strong Arm Pull Problem

The following maps to Lemma 8 in Chen et al. [58].

Lemma A.3. Suppose that the reward distribution p, is a o-sub-Gaussian distri-
bution for all a € [n]. And if, for allt > 0 and all a € [n], the confidence radius

rad;(a) is given by

2log (—4"23j3)
rad(a) = T
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where Ty(a) is the number of samples of arm a up to round t. Since s > 1 the

number of samples in a single strong pull will be s each with cost j. Then, we have

t=1

Proof. Fix any t > 0 and a € [n]|. Note that ¢, is a o-sub-Gaussian tail distribution

with mean w(a) and w;(a) is the empirical mean of ¢, from T;(a) samples.

) ,Ty(a) = bs (A.2a)

2log ant3;3
o —bs < %)
< Z 2exp (A.2Db)

(A.2c)

where Eq.A.2a follows from the fact that 1 < Tj(a)/s <t — 1 and Eq.A.2b follows

from Hoeffding’s inequality. By a union bound over all a € [n], we see that Pr[¢,] >
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1 — 9. Using a union bound again over all ¢t > 0, we have
2t4j ’

Pr [ﬁ ét
t=1

> 13 P
t=1

=6
21_22t2j3

t=1

7T2

1243

>1-9

]

The rest of the lemmas in Chen et al. [58]’s paper hold. We can now prove

Theorem A .4

Theorem A.4. Given any é € (0,1), any decision class M C 20 and any expected
rewards w € R"™, assume that the reward distribution g, for each arm a € [n] has

mean w(a) with an o-sub-Gaussian tail. Let M, = arg maxyer w(M) denote the

optimal set. Set rad,(a) = a\/2 log (4”?j3 /Tt(a)> forallt > 0 and a € [n]. Then,
with probability at least 1 — &, the CLUCB algorithm with only strong pulls where

7> 1 and s > j returns the optimal set Out = M, and

(A.3)

2, 2 '3 122
T<0 (a width(M)*Hlog(nj*R H/(S))

s
where T" denotes the number of samples used by the CLUCB algorithm, H is defined
n Eq.4.2.

Proof. Lemma A.3 indicates that the event & £ N2, & occurs with probability at

least 1 — 4. In the rest of the proof, we shall assume that this event holds.
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By using Lemma 9 from Chen et al. [58] and the assumption on &, we see that
Out = M,. Next, we focus on bounding the total number of T" samples.

Fix any arm a € [n]|. Let T'(a) denote the total information gained from pulling
arm a € [n]. Let t, be the last round which arm a is pulled, which means that

pr, = e. It is easy to see that T}, (a) = T'(a) — s. By Lemma 10 from chen et. al.,

we see that rad;, > WM. Using the definition of rad,,, we have
A 2 log(4nt3 ;3 2log(4nT3 53
A og(4nt3j*/9) <o og(4nT?j*/0) (A)
3width(M) T(a) —s T(a)—s
By solving Eq.A .4 for T'(a), we obtain
1 ; 2 2
T(a) < BYANMI0™ | anT 73 6) + 5 (A.5)

< Az

Define H = max{width(M)?c*H, 1}. Using similar logic to Chen et al. [58] and the

fact that the information gained per pull is s, we show that

- 4
T < 499 H log(4nj° H /0)
s

+2n (A.6)

Theorem 4.1 follows immediately from Eq. A.6.
Iftn > %T, then T" < 2n and Eq. A.6 holds. For the second case we assume
n < %T. Since T' > n, we write

. C Hlog <4nj3ﬁ/5>

+ n, for some C' > 0. (A7)
s

If C' <499, then Eq. A.6 holds. Suppose, on the contrary, that C' > 499. We know
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that T' = %Zae[n] T'(a). Using this fact and summing Eq. A.5 for all a € [n], we

have

1 18width(M)?a? 33
T < B ns —+ g[:] Az log(4nj°T"/0)
N 18 H log(4nj*T? /)
o s
s 181:110g84nj3/5) N 54I:ILog(T)
8 4 8 8 e
< n+t 18H10g84n] /9) N 54 Hlog(2C Hiog(élnj H /¢)) (A.8)
B 18 Hlog(4n;j%/9) N 54 Hlog(2C) N 54 Hlog(H)
) s ) s s
+54Hloglog(4nj3H/(5)
s
- 18 Hlog(4nj* H /§) N 54 Hlog(20) log(4nj* H /4)
o s
8 v g e
+54H10g(inj H /o) N 54Hlog(inj H /6) (A.9)
Hlog(4nj*H /6
— (126 + 5alog(20)) H108L ZJ /%)
Hlog(4nj® H

< 4 CHoel S”] /%) (A.10)
= T, (A.11)

where Eq. A.8 follows from Eq. A.7 and the assumption that n < %T; Eq. A9
follows from H > 1, j > 1, and § < 1; Eq. A.10 follows since 126 + 541og(2C) < C
for all C' > 499; and Eq. A.11 is due to Eq. A.7. So Eq. A.11 is a contradiction.

Therefore C' < 499 and we have proved Eq. A.6. O

Corollary A.4.1. SWAP with only strong pulls is equally or more efficient than
SWAP with only weak pulls when s >0 and 0 < j < C'5~3 where C = 4nﬂ/5.
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Proof.

Tstrong S Tweak

499H log(4n3H % 8
99 og(s n"H/0) o < 499H log(4nj°H/6) + 2n
] 3
@ < 1og(C) (A.12)

ol
Ul

Solving for Eq.A.12 we get s > 0 and 0 < j < C'57s.

A.3.2 Strong Weak Arm Pull (SWAP)

The following corresponds to Lemma 8 in work by the Chen et al. [58].

Lemma A.5. Suppose that the reward distribution ¢, is a o1-sub-Gaussian distri-
bution for all a € [n]. For allt > 0 and all a € [n], the confidence radius rad;(a) is

given by

2 IOg <4n6;ost§ )
Ti(a)

rad(a) = oy

where Ti(a) is the number of samples of arm a up to round t. Since s > 1, the

number of samples in a single strong pull are s each with cost 7. Then, we have

Pr

ﬁft] >1-0.
t=1

Proof. Fix any t > 0 and a € [n]. Note that ¢, is o;-sub-Gaussian tail distribution

with mean w(a) and w(a) is the empirical mean of ¢, from T;(a) samples. Then we
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have

P 0 — > A1l
r | [wi(a) — wi(a)] > oy Toa) (A.13)
=3P | 00) - o) 2 o0 g (A14)
—\ 2
210g 4nCostt
—Guaing | of (Gami )

t—1
< .
< Z 2exp SR (A.15)

b=1
N p—y 2nAvCost3t3
<0 (A.16)
— 2nt2 AvCost3 '

where AvCost equal to the average cost until time t. Eq.A.14 follows from 1 <
Ti(a)/Gainy <t — 1 and Eq.A.15 follows from Hoeffding’s inequality. By a union

bound over all a € [n], we see that Pr[&] > 1 — 75%—5. Using a union bound

again over all ¢ > 0, we have

Pr [ﬂ ft] >1- 3 Prf-g)

> )
>1-y %
- tzz; 2t2 AvCost3

7T2

=1- 12AvC’ost35
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[]

Given that the rest of the lemmas in the Chen et al. [58] paper hold, we now

prove the main theorem of Chapter 4.

Theorem A.6. Given any 01,0,,03 € (0,1), any decision class M C 2" and any
expected rewards w € R™, assume that the reward distribution p, for each arm

a € [n] has mean w(a) with an o1-sub-Gaussian tail. Let M, = arg maxyreapm w(M)

denote the optimal set. Set rad:(a) = 01\/2 log (4”0608'5? /Tt(a)> for all t > 0 and

a € [n], set e = o4/2log (302/T), and set e = o5/2log (2d5/n). Then, with

probability at least (1 — §1)(1 — d2)(1 — 03), the SWAP algorithm (Algorithm 1)

returns the optimal set Out = M, and

Rrwidth(M)*Hlog (nF? (Xcou — 1) H/0)
T<0

_ A7
XGain — €2 7 ( )
where T denotes the number of samples used by Algorithm 1, H is defined in FEq.
4.2 and width(M) is defined by Chen et al. [58].

Proof. Lemma A.5 indicates that the event & £ N2, & occurs with probability at
least 1 — 4. In the rest of the proof, we assume that this event holds.

Using Lemma 9 from Chen et al. [58] and the assumption on &, we see that
Out = M,. Next, we bound the total number of T samples.

Fix any arm a € [n]|. Let T'(a) denote the total information gained from pulling

arm a € [n]. Let t, be the last round which arm « is pulled, which means that
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pr, = a. Trivially, T} (a) = T'(a) — s. By Lemma 10 from Chen et al. [58], we see

that rad;, > 7 Using the definition of rad;,, we have

Aq
Swidth(M

A, 2log(4nCost3 /9)
e < a
3width(M) — T(e) — Gaing,

2log(4nCost3. /)
< : Al
- R\/ T(a) — Gainy, (A.18)

Solving for T'(a) in Eq. A.18 we get

: 2 122
T(a) < 18width(M)*R

< Az log(4nCosts./8) + Gainy, (A.19)

Define X¢,s = E[Cost] as the expected cost of pulling an arm. Since we strong

pull an arm with probability a = 2=, we know

Xcost = E[Costr] = aj + (1 — a). (A.20)

Define X¢os, as the cost of pulling an arm at time t. Assuming that each random

variable X¢,s, is Ri-sub-Gaussian we can write the following using the Hoeffding

inequality,
1 < S Tel
Pr T ;C’Costt — Xeoost| > €1 ] <2exp (_2_R1) (A.21)
If we set e; = Ry /2log(365)/T then with probability (1 — d5)
Cost S S
T a € (XCost - E17)(6’0515 + E) . (A22)
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Combining Eq. A.19 and Eq. A.22 we get

18width(M)?R?

T(e) < A2 log(4n(Xcost — €1)*T%/6) 4+ Gain,, (A.23)

Define Xguin = E[Gain] as the expected information gain from pulling an arm.

Since we pull an arm with probability «, we know that

XGain = E[Gain] = as + (1 — a) (A.24)

Define X¢guin, as the information gain of pulling an arm at time ¢. Assuming that
each random variable Xgu,, is Ro-sub-Gaussian we can write the following using

the Hoeffding inequality.

1 2
Pr| |- Z Gaing, — Xgain| > €2 | < 2exp < €2> (A.25)

If we set e, = Ry /2log(503)/n then with probability (1 — d,)

Y e Gaing, _ _
ST € (Kaun — €2 Xoain + ). (A.26)

Similarly to the proof for Theorem 4.1, define H = max{width(M)*R2H, 1}. In the

rest of the proof we will show that

499 H log <4n (Xc’ost + 61)3 H /6)

T < +2n (A.27)

Xagain — ¢

Notice that theorem follows immediately from Eq. A.27.
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Ifn > %T, then Eq. A.27 holds. Let’s then assume that n < %T. Since T > n,

we can write

T

B C Hlog(4n(Xcost + €1)* H /6 N

A28
XGain — €2 " ( )

If ' < 499 then Eq. A.27 holds. Suppose then that C' > 499. Notice that T =

> acpn) I'(a)/Gaing,. By summing up Eq. A.23 for all a € [n] we have

T

IN

IN

IN

IN

oy 18 H log(4n(Xcost + €1)°T?/0)

N 54 Hlog(2¢ Hlog(4n(Xcost — €1)* H /6))

+54 H log(4n(Xcos + €1)° H /0)

n + (126 4 541og(2C)) =

- Z 18width(M)? R?log(4n(Xcost + €1)T2 /0

S
A2Gainy,

a€ln]

_ A.29
XGain — €2 ( )

18 Hlog(4n(Xcost + €1)3/0) 54 Hlog(T)
+ _ +
XGa'in — €2 XGain — €2
18 Hlog(4n(Xcost + €1)3/9)
+ _
XGain — €2

(A.30)

XGain — €2
18 Hlog(4n(Xcost +€1)°/0) 54 Hlog(2C)
+ _ +
XGain — €2 XGain — €2

54 Hlog(H
| 54 Hlog(H)

XGain — €2

+54 Hlog log(4n(Xcost + €1)° H /9)

XGain — €2
18H log(4n(Xcost + €1)° H /9)
+ —
XGain — €2

+54 H log(2C) log(4n(Xcost + €1)* H /0)

XGain — €2

+54 H log(4n(Xcos + €1)° H /0)

XGain — €2

A.31
XGain — €2 ( )

H log(4n(Xcost + €1)> H /0)

XGain — €2
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C Hlog(4n(Xcos + €1)* H /6)
n+ >
XGain — €2
_ 7 (A.33)

<

(A.32)

where Eq. A.29 follows from Eq. A.26; Eq. A.30 follows from Eq. A.28 and the
assumption n < %T; Eq. A.31 follows from H > 1, § < 1, and Xcos + € > 1; Eq.
A.32 follows since 126 4 54 log(2C) < C for all C' > 499; and Eq. A.33 is due to Eq.
A.28. So Eq. A.33 is a contradiction. Therefore C' < 499 and we have proved Eq.

A.27. [l

A.4 Additional Details about the Admissions Deci-
sions

Classifier

To effectively model the graduate admissions process, we needed a way to accurately
represent whether a particular applicant will be admitted to the program. Using
3 years of previous admissions data, including letters of recommendation, we built
a classifier modeling the graduate chair’s decision for a particular applicant. The
classifier’s accuracy can be found in Table A.2.

Some general features from the application are GPA, GRE scores, TOEFL scores,
area of interest (Machine Learning, Theory, Vision, and so on), previous degrees, and
universities attended. We included country of origin since the nature of applications

may vary in different regions due to cultural norms. Another basic feature included
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was sex. We included this to check if the classifier picked up on any biased decision
making (with sex and region).

Other features were generated from automatically processing the recommenda-
tion letters. Text from the letters was pulled from pdfs and OCR for scanned letters.
We then cleaned the raw text with NLTK, removing stop words and stemming text
[35]. Onme feature we chose was the length of recommendation letter, chosen af-
ter polling the admissions committee on what they thought would be important.
Schmader et al. [195] used Latent Dirichlet Allocation (LDA) to find word groups
in recommendation letters for Chemistry and Biochemistry students [36]. Their five
word groups included standout words (excellen*, superb, outstanding etc.), ability
words ( talent™, intell®, smart™, skill*, etc.), grindstone words (hardworking, consci-
entious, depend*, etc.), teaching words (teach, instruct, educat®, etc.), and research
words (research™®; data, study, etc.). We found that these word groups translated
well to Computer Science students. Important words for acceptance were research
words, standout words, and ability words. Letters that only included words from
the teaching word group indicated a less useful recommendation letter. We used

counts of the various word groups as a feature in the classifier.

A.5 Additional Experimental Results

A.5.1 Gaussian Experiments

While running SWAP, we first compare where the general, varied-cost version of
SWAP is better than SWAP with strong pulls only (Figure A.la) and where it is

better than SWAP with only weak pulls (Figure A.1b). We then noticed that there
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Difference of cost values of SWAP and Strong Pull Difference of cost values of SWAP and Weak Pull
T T T T T T

200 200

150 150

4100 100

50 50

10+ 4 o

jvalues
jvalues
=
1S
(=]

1{-100 -100

15+ 4 15 4
-150 -150
—200 —200

5 10 15 5 10 15
s values s values

(A) Heat map showing where SWAP is better (B) Heat map showing where SWAP is better
than Strong Pull Only. than Weak Pull Only.

FiGurE A.1l: Differences between SWAP, Strong only, and Weak
only.
should be an optimal zone where the general version of SWAP would perform better
than both of the trivial cases.
Both graphs examine the symmetric difference between the average cost values
of SWAP and either Strong or Weak Pull only with different parameter values of s

and j.

A.5.2 Graduate Admissions Experiment

We ran SWAP over both Masters and Ph.D. students over various values of s (Figure
A.2). The total cost of running these experiments aligns with the resources spent
during the actual admissions decision process.

When running SWAP experiments to formally promote diversity, one experiment
not listed in Chapter 4 was testing our diverse SWAP algorithm over an applicant’s

main choice of research area (Table A.3). In practice, the applicants accepted already
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3000 Total cost of running SWAP over different s values

— Total Cost
— M.S. Cost
— Ph.D. Cost

2500

2000 F

Cost

1500

1000 /\/\/\/\/\/

500
6

8 10 12 14 16 18 20
s values

F1GURE A.2: Total cost of running SWAP over different s values

had a high diversity utility in regards to research area. SWAP slightly increased this

diversity utility.
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Variable | Summary

n Number of applications

K Size of cohort wanted

A Set of applications

a; a single application with i € [n]

u(ay) True utility of arm a; where u(a;) € [0, 1]

u The set of true utilities.

u(a;) Empirical estimate of utility of arm q;

rad(a;) Uncertainty bound around arm ;. The true utility wu(a;)
should lie with (a;) — rad(a;) and @(a;) + rad(a;)

M Decision class. Set of potential cohorts (subsets of arms).

w Submodular and monotone function for total utility of a co-
hort. w: M xR" - R

Oracle(-) | Maximization oracle

M* The optimal cohort given the true utilities u and total utility
function w

A, Gap score for an arm a defined in Equation 4.1

H Hardness of a problem defined in Equation 4.2

width(M) | The smallest distance between any two sets in M

J Cost of a strong arm pull

S Information gain of a strong arm pull (ie. the reward is
counted s times and is pulled from a tighter distribution
around the true utility of an arm)

Cost, Total cost of pulling arms up until time ¢

Ti(a) Total information gain for arm a up until time ¢

M, Best cohort of arms at time ¢, given the empirical utilities

u(a) Worst case empirical utility of arm a (See lines 9-10 of Algo-
rithm 1)

M, Best cohort of arms at time ¢, given worst case empirical util-
ities

spp(s, j) Strong pull policy probability function. See Equation 4.3 for
an example

o We assume that each arm has a o-sub-Gaussian tail

X cost Expected cost (expected j value)

X Gain Expected information gain (expected s value)

o Probability that the algorithms output the best sets (See The-
orem 4.1 and Theorem 4.2)

Wppy Diversity function

Wrop Top-K function. \/wqep is the square-root of the top-K func-

tion.

TABLE A.1: All symbols used in Chapter 4

150



H Type H % Correct | Precision ‘ Recall H

Ph.D. 77.8% 61.1% | 39.7%
Masters 89.2% 13.1% | 55.3%
Total 85.5% 33.5% | 42.0%

TABLE A.2: Current predictor results on the testing data

‘ General  Diversity

SWAP | 8.3 (0.03) 32.5(0.03)
Actual 8.6 27.4

TABLE A.3: SWAP’s average gain in reported area of study diversity

over our actual acceptances. The first column shows general fit util-

ity and the second diversity utility The standard deviation over the
experiments of SWAP can be found in parentheses.
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Appendix B: Making the Cut: A Bandit-based

Approach to Tiered Interviewing

B.1 Table of Symbols

In this section, for expository ease and reference, we aggregate all symbols used
in Chapter 5 and give a brief description of their meaning and use. We note that
each symbol is also defined explicitly in this dissertation; Table B.1 is provided as a

reference.

B.2 Proofs

In this section, we provide proofs for the theoretical results presented in Chapter 5.
Appendix B.2.1 gives proofs for CACO, defined as Algorithm 2 in Section 5.3.
Appendix B.2.2 gives proofs for BRUTAS, defined as Algorithm 3 in Section 5.4.

B.2.1 CACO

Theorem 5.1 requires lemmas from Chen et al. [58]. We restate the theorem here

for clarity and then proceed with the proof.

Theorem B.1. Given any § € (0,1), any € € (0,1), any decision classes M; C 2Il

for each stage i € [m|, any linear function w, and any expected rewards u € R,
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assume that the reward distribution @, for each arm a € [n] has mean u(a) with a -
sub-Gaussian tail. Let M = argmax . denote the optimal set in stage i € [m)].
i 0S8 3 .
Set radi(a) = U\/Qlog(%)/ﬂvt(a) for allt > 0 and a € [n|. Then, with
probability at least 1 — §, the CACO algorithm (Algorithm 2) returns the set Out

where w(0ut) —w(M}) < € and

2 Ji (1 K? o?j} [ 1 K7
T <0 (0 Z (Sz ( Z mm{N’é}) log< Si(; Z min | <5, 5 .
i€[m] a€A;_1 @ a€A; @

Proof. Assume we are in some round i, and that we are at time ¢, where some arm a

o i1 Cost3
is going to be pulled for the last time in round 7. Set rad;(a) = o 21 g(4KT_ :(S) /%)

Using Lemma 13 from Chen et al. [58] we know that rad;; > max {%, e } Before

arm a is pulled the following must be true:

A, €
rad;, > max {?, 2KZ} (B.1)

\/2log (4K;_1 Cost?, /6)
rad; s, =

_S’L

\/210g (4K;_ 1j3t3/5) (B.2)

_Sl

Equation B.2 holds since j; > j;_1 > --- > jo. Given equations B.1 and equation

B.2 we have,

A, € 2log(2K;_1j3t3/9)
Za € Lo
maX{ 6 ’ 2K,J} - U\/ E(CL) — S;
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<o 21Og(2KZ_1‘]13,I’13/5)
B Ti(a) = si

Solving for T;(a) we have,

72 16K2

Ti@) <o min buos(a i1

Note that

T(a) < T(a)

N Tya) =T (B.4)
5 a€A;_1

We will show later on in the proof

a%j; _ 4 K? 40?5 _ 4 K?
T; <499 s, Z mln{A—g, 2 } log " Z mln{F, = }
a€A;_1 a€A;_1 a
+2ji K1 (B.5)

Summing up over equation B.5 we have

2 Ji [ 4 K} 4025} . [ 4 K?
T <4990 Z = Z mm{P, 62} log o Z min § 75,

S
i€[m] b \a€A;iy

which proves theorem 5.1.
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Now we will go back to prove equation B.5. If K, ; > %T,-, then we see that
T; < 2K;_1 and therefore equation B.5 holds. Assume, then, that K;_; < %Ti. Since

T; > K;_1, we can write

o%j; [ 4 K? 2K, 1025 . [ 4 K?
T:O S, Z mln{A—Z,E—Q} log T Z mlH{A—Z,E—Q}

a€A;_1

If C' < 499 then equation B.5 holds. Suppose then that C' > 499. Using equation

B.4 and summing equation B.6 for all active arms a € A;_1, we have

Ji 72 16K? 4K, 1‘71T,L3
T, < S_z K 1s; + Zam1n{A2, log

a€A;_1
18025; AK; 17313
< Kiagi+ 807 Z mm{ } ( i 2)
Si CLGAZ' 1
18077; 4 2 4K;_
= K, 1Ji+ Z'j Z m1n{A2, } log( u’)
v a€A;_1 a
540%7; 4 KZ2
" Z m1n{A2, = } log(T)
aeAi 1 a
180°7; 4 K? 4K;_
< K;_1j;+ S'j Z min Az 621} lo ( 51‘%)
v a€A;_1 a
5402 j; 4 K? 2Co?5* 4 K?
s Z min A @2 log s, min A2
a€A;_1 a ac€A; 1 a
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IN

CLGAZ' 1 a
18027; . 4 K? 4K _1J;
Ki_1ji 5 Z mm{P, 62} lo ( 5 )
a€A;_1 a
540%7; 4 KZ2
. Z mm{P, = } log(2C)
v a€A;_1 a
540 Ji Z . { 4 KQ} 02j4 4 K2
min{§ —, — log min{— X }
20 2 , 27
S; vl JAVAING 5;0 Bl ACAN
5407 j; . 4 K?
S DRI Eey:
a€A;_1 a
4K; 0%} 4 K?
log log # Z min{y, 62’}
! aeA’L*l @

. 1807%j; ) 4 K?
K 17 + S Z mln{A—g, 62}

2

acA; 1
4Ki,10'2j4 . 4 KZQ
log T Z mln{F, 62}
ac€A; 1 a
54027 . 4 K?
+ 5 Z mln{A—g,e—Q}

aeAi_l

4Ki— 2,4 2
log(2C) log e Z min{i,K }

3;0 €2
¢ aEAl 1

4KZ 10] . 4 Kf
> win{ 5, 55}

10 jz . { 4 KZZ}
min § ——,
(ZEAZ 1 Aa 62

5402ji
+ 5 Z mln{

a€A;_1

5402ji
+ 5 Z min {

a€A;_1
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2j, 4 K?
= Ko+ (126 + 541og(20) 72 | Y min{— }
€

)

4K;_10°j} . 4 K?
log # Z mm{P, 62}

< KZ,1]1+C ' Z mln{p,E—Q}
v a€A;_1 a
41K, 0%} . 4 K?
log B Z min | 55, (B.9)
a€A;_1 a
_ 7 (B.10)

where equation B.8 follows from equation B.7 and the assumption that K;_; < %Ti;
equation B.9 follows since 136 + 54 log(2C) < C for all C' > 499; and B.10 is due
to B.7. Equation B.10 is a contradiction. Therefore C' < 499 and we have proved

equation B.5. ]

B.2.2 BRUTAS

In order to prove Theorem 5.2, we first need a few lemmas.

Lemma B.2. Let Agy,...,Aw) be a permutation of A1,...A, (defined in Eq.
(5.2)) such that Ay < ... < Agy. Given a stage i € [m], and a phase t € [K;], we

define random event 7;; as follows

A i n
Ti,t:{vie[n]\(AtuBt) 54 (a) — u(a)] < —= b=6°Kb t*”}. (B.11)
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Then, we have

m K; m = g LT

\ T, — K, i log(K

7=Pr |()(7e| =1—n?exp <—Zb=1sb< b 2”)/(‘7 og( ">)>. (B.12)
i=1t=1 720°H

Proof. In round i at phase ¢, arm a has been pulled T(a) times. Therefore, by

Hoeffding’s inequality, we have

A i-1 f Tit(a)AQ i-1 7
- (n—=Y"}—g Kp—t+1) : (=371 Ky—t41)
P i — > b=0 <9 _ b=0
r |fisa(a) — ()] = == ] < 2exp ( =

(B.13)

By using the definition of Ti,t, the quantity Ti,tAQ i on the right-hand
(=3, 7 Kp—t+1)

side of Eq. B.13 can be further bounded by

T i
T S Ry—t41)
i—1
= szﬁ -+ ST A? % 4 o~
(5T bzl Ay

ji bﬁé(Kl)(Kl —t+ 1) b=0 jb bﬁé(f(b)([?b — f(b -+ 2) (niz;’;l Ky —t+1)

_ - i1 _ -
> ( si(Tir — K;) n Sb(Tb,f(bH — K) ) A2

where the last inequality follows from the definition of H = maxe|n] ZA(_Z)Q By

plugging the last inequality into Eq. B.13, we have

Ay i
Pr |7:Li,t(a) —u(a)| > (n—3"4—g Kp—t+1)

> 5 (B.14)
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it (3T = Ko)/ G log (i)
<2exp | — T (B.15)

Now, using Eq. B.14 and a union bound for all i € [m], all ¢+ € [K,], and all

a € [n]\ (Ar; U By,), we have

Pri()( )7
i=1t=1

WS L Soit (s6(Ty — Kb) /(s log(Ky))
21—QZZ(H—ZKb—t+1)exp - ( 72021:Ij & )

i=1 t=1

> 11— n?exp (_ > pe1 s6(Th ;fo(;l){/(jilgé([(i))) .

[]

Lemma B.3. Fiz a stage i € [m], and a phase t € [K;|, suppose that random event
Tt occurs. For any vector a € R", suppose that supp(a) N (A;+ U By = &, where

supp(a) = {ila(i) # 0} is the support of vector a. Then, we have

A

(n—3"y_y Ki—t+1)

(00, 2) = (uiy, a)] < lalls

Proof. Suppose that 7;; occurs. Then, we have

[(Q;1,a) — (U, a) (B.16)

= |(0;; — w, a|

n

— 37 (@i(d) - u(®)) alt)

b=1
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S| Y (@) —u®))ad) (B.17)
be[n]\(Ai,:UB; +)
< DT [(@a(b) — u(b)) a(d)]

be[n)\(Ai 1UB; 1)

Z |1;,4(b) — u(i)]|a(?)]

be[n]\(Ai,:UB; +)

Ay i
< (n=3"4_p i—t+1) Z |a(b)’ <B18)
be[n]\(A:tUB; t)

IN

A5t Bi-i41)
= IEUR (B.19)

where Eq. B.17 follows from the assumption that a is supported on [n]\ (4; ;U B;;);
Eq. B.18 follows from the definition of 7;; (Eq. B.11). O

Lemma B.4. Fiz a stage i € [m], and a phase t € [K;|. Suppose that A;; C M,
and B;yN M, =@. Let M be a set such that A;y € M and B,y "M = @. Let a and

b be two sets satisfyinga C M\ My, b C M, \ M, and aNb = &. Then, we have
Ai,t g (M\(IUb)

and

Bi;N(M\aUb) =0

and

(aUb)N (A UB;;) =@.

Lemma B.4 is due to Chen et al. [58].
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Lemma B.5. Fiz any stage i € [m], and any phase t € [K;] such that S p_o K;+t >
0. Suppose that event ;; occurs. Also assume that A,y C M, and By N M, = &.
Let a € [n] \ (A;: U B;) be an active arm such that Aoyt g1y < Do Them,

we have

- - 2
(M) — i (Miga) > gA(nfz;;é Ki—t+1)
Lemma B.5 is due to Chen et al. [58].

Lemma B.6. Fiz any stage i € [m], and any phade t € [K;] such that > )_y K; +t
> 0. Suppose that event 7, occurs. Also assume that A;y C M, and B;; "M, = @.
Suppose an active arm a € [n|\ (A N B;y) satisfies that a € (M, N M, ;) U (#
M, N M;;). Then, we have

Uig(Mip) — Ui e(Mire) < A

(n—3p—p Ki—t+1)

W =

Lemma B.6 is due to Chen et al. [58].

Now we can prove Theorem 5.2, restated below for clarity.

Theorem B.7. Given any Tis such that Y T;

iem Li = T > n, any decision class
My C 2 any linear function w, and any true expected rewards u € R™, assume
that reward distribution ¢, for each arm a € [n] has mean u(a) with a o-sub-
Gaussian tail. Let Ay, ..., Ay be a permutation of Ay, ..., A, (defined in Eq.
5.2) such that Aqy < ... < Agy. Define H £ MaX;e|p] zA(_l)Q
uses at most T; samples per stage i € [m] and outputs a solution Out € My U {1}

Then, Algorithm 3

such that

Pr{0ut £ M.] < nexp (_ Sy so(Th ;Qi%;g(jb 1&(&))) (B.20)

where loAé(n) L5 i7h and M, = argmax e, w(M).
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Proof. First we show that the algorithm takes at most 7} samples in every stage
i € [m]. It is easy to see that exactly one arm is pulled for 7,1 times in stage i,
one arm is pulled for T}, 2 times in stage i, ..., and one arm is pulled for T}, K; — 1
times in stage 7. Therefore, the total number of samples used by the algorithm in

stage ¢ € [m] is bounded by

s

. K; T, — K;
ot Z (10g )]z(Kz t+1) ' 1)
_ (- R oa(R) 4 K,
log(K;)ji og(K) + K
_ T

By Lemma B.2, we know that the event 7 occurs with probability at least 1 —

n? exp <_ 2bey Sb(Tbéfg:)[:{(ji log(K;))

>. Therefore, we only need to prove that, under
event 7, the algorithm outputs M,. Assume that the event 7 occurs in the rest of
the proof.

We will use induction. Fix a stage i € [m] and phase t € [K,]. Suppose that the
algorithm does not make any error before stage ¢ and phase ¢, i.e. A;; € M, and
By N M, = @. We will show that the algorithm does not err at stage ¢, phase ¢.

At the beginning of phase t in stage ¢ there are exactly Z;;E K; 4+t —1 inactive
arms |A;; U B;y| = Z;E K; +t — 1. Therefore there must exist an active arm
eir € [n]\ (Air U Byy) such that A, , > A(n—Zi;ﬁ) Zi—t11)- Hence, by Lemma B.5, we
have
A

Wi (Miy) — Wig(Mige,,) > (B.21)

n—31_¢ Ki—t+1)"

Wl N

Notice that the algorithm makes an error in phase ¢ in stage ¢ if and only if it accepts
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an arm p; ¢ ¢ M, or rejects an arm p;; € M,. On the other hand, arm p;,; is accepted
when p;+ € M;; and is rejected when p;; ¢ M, ;. Therefore, the algorithm makes an
error in phase t in stage ¢ if and only if p, € (M, N =M; ) U (=M, N M, ).

Suppose that p, € (M, N —=M;;) U (=M, N M,,). Using Lemma B.6, we see that

- - 1
Wit(Mie) = Wit(Mitpi.) < 380-5i1 Rimtr): (B.22)
By combining Eq. B.21 and Eq. B.22, we see that
Wip(Mig) = Wiy (Mg p,,) (B.23)
1
< gA(n_Z;;}) K;—t+1) (B'24)
2
< 3BT Rt (B.25)
< Wi (M) — wi,t(Mi,t,ei,t) (B.26)

However, Eq. B.23 is contradictory to the definition of

pip = arg MaXce )\ (4, UB;,) Wit(Mir) — Wie(Mire). This proves that p, ¢ (M. N
—M;) U (=M, N M;;). This means that the algorithm does not err at phase ¢ in
stage ¢, or equivalently A;;+1 C M, and B; ;11 N M, = @.

Hence we have Am7 Ronin C M, and Bm’ Ronin C =M, in the final phase of the final

stage. Notice that [A,, z |+ [B,, g . |=nand A, z NB, g =& This
means that Am7 Rmir = M, and Bm7 R = - M,. Therefore the algorithm outputs
Out = A, ¢ ., = M, after phase K,, in stage m. O

163



o8 T vs Hardness . T' vs Hardness

. XmgT vs Hardness o1 X108
SEE ﬁ &os !ﬂ !’i{ ! 05 !'ii':;' ?
H ’ 10° H 10° 107 10° H 10° 107
(A) 4: 0.075, e: 0.075 (B) 6: 0.3, e: 0.075 (c) 4: 0.075, e: 0.3

FiGURE B.1: Hardness (H) vs theoretical cost (T') as user-specified
parameters to the CACO algorithm.

B.3 Visualization of CACO bound

Figure B.1 shows how the theoretical bound defined in Theorem 5.1 changes as

parameters change vs. Hardness H defined in Equation 5.3.

B.4 Experimental Setup

The machines used for the experiments had 32GB RAM, 8 Intel SandyBridge CPU
cores, and were initialized with Red Hat Enterprise Linux 7.3. A single run of
SWAP over the graduate admissions data takes about 1 minute depending on the

parameters. See Table B.2 for parameters used.

B.5 Additional Experimental Results

In this section, we present additional experimental results for CACO and BRUTAS.
Table B.3 supports the Gaussian simulation experiments of Section 5.5.1, specifically,

the comparison of CACO and BRUTAS to two baseline pulling strategies.
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FiGUurE B.2: Comparison of Cost over information gain (s) as o
increases for CACO. Here, § = 0.05 and ¢ = 0.05.

Table B.4 also supports the Gaussian simulation experiments from Section 5.5.1.
Here, we vary ¢ instead of €, as was done in Figure 5.2 in Chapter 5. As expected,
when J increases, the cost decreases. However, the magnitude of the effect is smaller
than the effect from decreasing e or varying K;. This is also expected, as discussed
in the final paragraphs of Section 5.3, and shown in Figure 5.1.

Figure B.2 shows that, as the standard deviation o of the Gaussian distribu-
tion from which rewards are drawn increases, so too does the total cost of running
CACO. The qualitative behavior shown in, e.g., Figure 5.2 of Chapter 5 remains:
as information gain s increases, overall cost decreases; as s increases substantially,

we see a saturation effect; and, as final cohort size K increases, overall cost increses.
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Figure B.3 shows the behavior of CACO for different arm initializations, repre-
senting different utilities and groupings. We chose 4 representative initializations.
For most initializations, when K; = 10, higher values of s, do not result in gains.
This is because with K; = 10 and K = 7, there are only 3 decisions to make on
which arms to cut and the information gain from the initial pull of all arms in
stage 2 grants enough information, thus no additional pulls need to be made and
cost is uniform across s,. However, if the problem of selecting from the short list
is hard enough, additional resources must be spent to narrow the decisions down,
as in the top left graph, where total costs decrease as sy increases for K; = 10
because additional pulls need to be made after the initial pulls of remaining arms
in stage 2. This reflects real life well: usually, the short list can be cut down with
one additional round of (more informative) interviews. However, in rare situations,
some candidates are so close to each other that additional assessments need to be
made about them. Another interesting result is that K; = 10 is not always the
most cost effective option. If many of the initial candidates are close together in
utility, it will be hard to narrow it down to a final 10 based on resume review alone:
more candidates should be allowed to move onto the next round which has higher

information gain. This can be seen in the bottom right graph.

B.6 Limitations

This experiment uses real data but is still a simulation. The classifier is not a true

predictor of utility of an applicant. Indeed, finding an estimate of utility for an
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FIGURE B.3: Comparison of Cost over information gain (s) for dif-
ferent sets of arms for CACO. Here, § = 0.075, ¢ = 0.05, 0 = 0.2.
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applicant is a nontrivial task. Additionally, the data that we are using incorpo-
rates human bias in admission decisions, and reviewer scores. This means that the
classifier—and therefore the algorithms—may produce a biased cohort. Training a
human committee or using quantitative methods to (attempt to) mitigate the im-
pact of human bias in review scoring is important future work. Similarly, CACO
and BRUTAS require an objective function to run; recent advances in human value
judgment aggregation [89, 172| could find use in this decision-making framework.
Additionally, although we were able to empirically show that both CACO and
BRUTAS perform well using a submodular function wy,,, there are no theoretical

guarantees for submodular functions.

B.7 Structured Interviews for Graduate Admissions

The goal of the interview is to help judge whether the applicant should be granted
admission. The interviewer asks questions to provide insight into the applicant’s
academic capabilities, research experience, perseverance, communication skills, and
leadership abilities, among others.

Some example questions include:

e Describe a time when you have faced a difficult academic challenge or hurdle
that you successfully navigated. What was the challenge and how did you

handle it?

e What research experience have you had? What problem did you work on?

What was most challenging? What did you learn most from the experience?
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e Have you had any experiences where you were playing a leadership or mentor-

ing role for others?

e What are your goals for graduate school? What do you want to do when you

graduate?

e What concerns do you have about the program? What will your biggest

challenge be? Is there anything else we should discuss?

The interviewer fills out an answer and score sheet during the interview. Each
interviewer follows the same questions and is provided with the same answer and

score sheet. This allows for consistency across interviews.
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Symbol Summary

n Number of applicants/arms

A Set of all arms (e.g., the set of all applicants)

a An arm in A (e.g., an individual applicant)

K Size of the required cohort

Mg (A) Decisions class or set of possible cohorts of size K

u(a) True utility of arm a where u(a) € [0,1]

u(a) Empirical estimate of the utility of arm a

rad(a) Uncertainty bound around the empirical estimate of the util-
ity u(a) of arm a

w Submodular and monotone objective function for a cohort
where w : R" x Mg(A) - R

Oracle Maximization oracle defined in Equation 5.1 and used by
CACO

COracle Constrained maximization oracle used by BRUTAS

M* Optimal cohort given the true utilities

A, The gap score of arm a defined in Equation 5.2

H The hardness of a problem defined in Equation 5.3

Ji Cost of an arm pull at stage ¢

S; Information gain of an arm pull at stage i

m Number of pulling stages (or interview stages)

K; Number of arms moving onto the next stage (stage i + 1)

A; The active arms that move onto the next stage (stage i + 1)

T(a) Total information gain for arm a

g}
—~~
S
v

Worst case estimate of utility of arm a

A; Best cohort chosen by using the worst case estimates of utility

€ We want to return a cohort with total utility bounded by
w(M*) — e for Algorithm 2

) The probability that we are within e¢ of the best cohort for

Algorithm 2

Budget constraint for round i

Total budget

Property of the o-sub-Gaussian tailed normal distribution

The arm with the greatest uncertainty in CACO

T;
T
T Total Cost for CACO
o
p
K

i Number of decisions to make in round 7

Ty Budget for BRUTAS in stage 7, round ¢

M; , Best cohort chosen in BRUTAS stage ¢, round ¢, using em-
pirical utilities

M; 1 q Pessimistic estimate in BRUTAS stage 4, round ¢, for arm a

Dit Arm which results in largest gap in BRUTAS stage ¢, round;
t

H Hardness for BRUTAS

P(a) Probability of acceptance for an arm (candidate), estimated

by Random Forest Classifier

q Number of srouns for submodular diversitv function



Parameter

Range

(‘JJ%.Q(‘P\

0.3,0.2,0.1,0.075,0.05
0.3,0.2,0.1,0.075,0.05

7,...

0.1,0.2

6
.20

TABLE B.2: Parameters for graduate admissions experiments

Algorithm  Cost

Utility

Random
Uniform

CACO

2750
2750
2609

BRUTAS 2750

138.9 (5.1)

178.4

244.0

(0.2
231.0 (0.1
(0.1

)
)
)

TABLE B.3: Comparing CACO and BRUTAS to the baseline of
Uniform and Random

) Cost
K1:10 K1:13 K1:18 K1:29
0.050  552.475 605.250 839.525 1062.725
0.075  542.425 582.675 827.025 1040.700
0.100 537.175 587.900 820.575 1078.975
0.200 503.650 568.300 &801.525 1012.550
TABLE B.4: Cost for CACO over various 6, for ¢ = 0.05,0 =

0.20, SS9 = 7
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Experiment Cost Wrop Wpry Wpry
over Gender over Region
Actual | 72,000 60.9 10.1 17.9
lower 1,359 40.2 (0.3) 9.7 (0.2) 16.9
RANDOM  “equivalent 2,277 43.6 (0.5) 9.9 (0.1) 17.2
higher 11,556 729 (4.9) 11.5(0.1)  18.1
lower 1,359 49.7 (0.3) 9.8 (0.1) 17.7
UNIFORM  ~equivalent 2,277 54.7 (0.3) 9.9 (0.2) 18.3
higher 11,556 79.5(3.2) 11.9(0.3)  19.6
lower 1,400 1,500 58.7 (0.5)  10.1 (0.1)  19.0
SWAP Tequivalent | 1,900-2,000 60.2 (0.4)  10.5 (0.1) 19.1
higher 2,500-2,700 61.5 (0.5)  10.8 (0.2) 19.3
lower 1,400-1,460 61.1 (0.1)  10.1 (0.2) 18.9
CACO Tequivalent | 1,950-1,990 78.7 (0.2)  10.7 (0.1) 19.4
higher 2,500-2,700 80.1 (0.4) 12.0 (0.3)  19.8
lower 1,649 61.2 (0.2) 10.6 (0.1) 19.1
BRUTAS “equivalent 2,038 79.3 (0.3)  10.7 (0.1) 19.8
higher 2,510  80.2(0.3) 12.0(0.2)  19.9

TABLE B.5: Utility vs Cost over five different algorithms (RANDOM,
UNIFORM, SWAP, CACO, BRUTAS) and the actual admissions
decisions made at our university. (Since CACO is a probabilistic
method, the cost is given over a range of values.) For each of the
algorithms, we give results assuming a cost/budget lower, roughly
equivalent, and higher than that used by the real admissions commit-
tee. Both CACO and BRUTAS produce equivalent cohorts to the
actual admissions process with lower cost, or produce high quality
cohorts than the actual admissions process with equivalent cost. Our
extension of SWAP to this multi-tiered setting also performs well
relative to RANDOM and UNIFORM, but performs worse than both
CACO and BRUTAS across the board.
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Appendix C: Group Fairness in Bandit Arm

Selection

C.1 Additional Related Work

A closely related area to our work is the research into fairness in rankings [203],
multi-stakeholder recommender systems [1]|, and item allocation [25, 26]. When
algorithms return rankings for an individual to select from, one must pay attention
to the ordering and the positioning of various groups [203]. One can see this as an
application of the group fairness concept to the slates that are chosen for display. A
particular aspect of recommendation systems that one needs to keep in mind is that
often there are different stakeholders: the person receiving the recommendation, the
company giving the recommendation, and the businesses that are the subjects of
recommendation [1]. Finally, when goods are allocated, such as housing or subsidies
one may need to observe both individual and group fairness [25]. Indeed, group
fairness is specifically important in, e.g., Singapore, which has specifically enforced

notions of group fairness when allocating public housing [26].
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C.2 Naive Group Fairness

Much of the research on fairness in machine learning focuses on fairness in classifi-
cation [81]. One popular definition of group fairness in classification is the Rawlsian
notion of demographic parity [188]. Formally, given a protected demographic group
A, we want:

Pr(Y =1|JA=0)=Pr(Y = 1|A = 1), (C.1)

where the probability of assigning a classification label Y = 1 does not change

based on the sensitive attribute class A. Demographic parity is important when
ground truth classes Y are extremely noisy for sensitive groups due to some societal
or measurement bias. Assume that we have a classifier that predicts whether an
individual should receive a loan where our sensitive attribute A is binary gender.
Demographic parity states that the probability of getting a loan should be the same
for males (A = 0) and females (A = 1).

In converting this definition of demographic parity to the the multi-armed bandit
setting, we alter the definition to be that the probability of pulling an arm a does

not change based on group membership P;:

Pr(pull ala € Py) = Pr(pull ala € Py). (C.2)

Continuing our running example, assume we are a loan agency. The loan agency
receives 4 applications at every timestep t: an applicant from a young female, an
applicant from a young male, an applicant from a older female, an applicant from

an older male; we must choose one application to grant at each timestep. After
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granting a loan the loan agency receives a down payment on that loan as reward.
This reward is then used to update the estimates of whether or not a “good” loan
application was received for the pulled arm. Assume that the loan agency wants to
act fairly using the binary sensitive attribute of gender. Then, the probability that
the loan agency chooses a female applicant at timestep ¢ should be the same as the

probability of choosing a male applicant.

C.2.1 A Motivating Example: Linear Regret

Algorithm 6 NAIVEGROUPFAIR

Require: ¢, P, P
1: fort=1...T do
2: P < Randomly choose group P; or P;.
3 Pull arm in P based on TOPINTERVAL

A naive algorithm to enforce this definition of fairness is defined in Algorithm 6.
We first pick from the groups uniformly at random, and then apply a regular CMAB
algorithm like TOPINTERVAL' or CONTEXTUALTHOMPSONSAMPLING [3] to choose
which arm to pull within the group. Using our running example, NAIVEGROUPFAIR
would randomly pick between male or female, and then choose the best applicant
between the younger and older pair.

Assume that NAIVEGROUPFAIR randomly chooses the male group during the
first timestep and at this timestep the two best applicants are in the female group.
Assume that by chance, this worst-case scenario happens at every timestep t. We
can extend this argument to any constant number of groups, hence this shows that

we have a linear regret for Algorithm 6.

! TOPINTERVAL is a variant of the contextual bandit LinUCB by Auer et al. [12].
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We could, then, just focus on inner group regret,

R(t) = f(xi<y) — f(zay) where i,a € P;,

instead of overall regret. In other words, we could focus on the regret of choosing
between the younger and older applicant for both genders. This separates the arms
into two CMAB problems. This is unsatisfying as it ignores and removes the inter-
action and differences between groups. We therefore suggest that a new definition

of regret that includes a concept of societal bias is needed in this case.

C.3 Proofs

C.3.1 Two Groups

In order to prove Theorem 6.1, we first prove two lemmas.

Lemma C.1. The following holds for any i at any time t, with probability at least
1—96:

N

Big - wiy — (Bi - xip + 1[i € Pilbp, - xip)| < wiy. (C.3)

Proof. There are two cases: 1 € P, or i € P;.

Focusing on the first case, inequality C.3 becomes:

~

Bi,t *Tit — Bi - Tig] < Wiy
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By the standard properties of OLS estimators [135], 3i,t ~ N (Bi, (X, Xi) ™).

Then, for any fixed z;,:
Bi,t "Ly~ N (51‘ * Tt ztg (Xth»X t)” lxiﬂf) :

Using the definition of the Quantile function and the symmetric property of the

normal distribution, with probability at least 1 — T,

Bi,t ~N (51‘7 UQ(XiT,t, Xi,t)il) .
Exploring the second case where ¢ € P;, inequality C.3 can be replaced with

Bit iz — Ci - ig| < wiy

where C; = ; + ¢¥p,. Again, by the standard properties of OLS estimators Bi, t~
N (Cy,0*(X ], Xi0)7h), we have for any fixed z;,:

B’i,t cxig~ N (Ci “ T, ZtU (XZTt, Xi,t)ilxi,t) .

This uses the definition of the Quantile function and the symmetric property of the
normal distribution, with probability at least 1 — n—T

Therefore, the probability that inequality C.3 fails to hold for any ¢ at any

timestep ¢ is at most nT1" - =9. O
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Lemma C.2. The following holds for any group P;, any arm i, at any time t, with

probability at least 1 — )

~

¢P]‘,t . xi,t - QZP]' . xi,t S bP]',i,t' (04)

Proof. By the standard properties of OLS estimators @/A)pj i~ N (TZP]., 02(?(;; e Xpﬁt)*l) .

For any fixed z;,,

~

7 T T -
Vit - Lo~ N <¢Pj : iUz‘,mﬂ?i,tUQ(ij,ty XPj,t) 1Ii,t> .

Using the definition of the quantile function and the symmetric property of the

normal distribution, with probability at least 1 — %T, inequality C.4 holds. There-

[P

fore, the probability that this fails to hold for any ¢ at any timestep t is at most

nop, 6
|leT = 0. O

With Lemma C.1 and Lemma C.2, we can now prove Theorem 6.1.

Proof. Regret for GROUPFAIRTOPINTERVAL can be grouped into three terms for

any 17 < T

R(T) = Z regret (t)

t: t is an explore round

+ Z regret (t)

t: t is an exploit round and t<Ty

+ Z regret (t) (C.5)

t: t is an exploit round and t>T)
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Starting with the first term, define p, = t% to be the probability that timestep

t is an exploration round. Then, for any ¢,
> pe =0 (C.6)
t<t

We now focus on the third term of Equation C.5, where t is an exploit round and
t > T}. Throughout the rest of the proof we assume Lemma C.1 and Lemma C.2.

Fix a exploit timestep ¢ where arm ' is played. Then,

regret(t) < 2wty + 2bp, ity + 2bp, ity
< 2max (w;; + bp, it + bpyit)

<2 <max w; ¢+ + maxbp, ;; + max bp2,17t> ) (C.7)

Note that:

)
wi,t:QN(07xi’t<thXi,t)_l$z:t) ﬁ .

Similarly,

)
b cit = — .
Pyt QN(O,z,.,t(xgthPj,t) ) (2%T>
We first bound

Tiy (XiT,th‘,t)_l Tip < |[|2it] [ Amax ((XiT,th‘,t)_l)
1

Amin (X7 Xi1)

.

" Amin (XZEXi,t)

= [[zi]]

(C.8)
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where the last inequality holds since ||z;|| < 1 for all ¢ and ¢. Using similar logic,

1
)\min (X]Z;.’tXPj,t)

-1
Tit (ng,tXPj,t> Tit < (C-9)

Let G be the number of observations of arm ¢ with contexts drawn uniformly
from the distribution for arm ¢ prior to timestep ¢. Similarly, let Gp, ; be the number
of observations of group P; with contexts drawn uniformly from the distribution for
group P; prior to timestep ¢t. Let L > max; )\max(:v;{t, z;¢). For any a € [0, 1], using

the superaddivity of minimum eigenvectors for positive semidefinite matrices, we

get
G G;
E [)\min(sz;Xi,t)} Z dyt )\mini’d Z \‘TJJ )\mini,d' (ClO)
Similarly,
T ng,t ng,t
E [Amin(XPj7tXPj,t)i| Z TAminPj»d Z T )\minpjyd‘ (Cll)

Equation C.10 implies that

G;
)1?_1" |:)\miH(XZ;7Xi,t) <« \‘ ’tJ Amini,d:|

d
S )I?I; [)\min(Xg;aXi,t) S a)\min(E[XfZ;Xi,t])] (013)
(1 — &) A (E[XT X,
. ( (=P B ,t1>> o
—(1 — @)?E (X7 X,
BRI, e o
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< dexp (C.16)
where Inequalities C.12 and C.16 are from equation C.10, Inequalities C.13 and
C.15 are from Jensen’s inequality [170], and Inequality C.14 uses a Matrix Chernoff
Bound [170].

Using Inequality C.16 after rearranging with probability 1 — §:

)\min(XZﬂtXi’t) Z « \\Gc;,tJ )\mini,d (Cl?)
when
Giy > d L In s +Ind (C.18)
; n--+1In . .
= (1 - 05)2)‘mini,d 0

Using similar logic with probability 1 — 9, we have

ng,tJ Aming, 4 (C.19)

)\min(‘)(‘]z';tXPj,t) 2 « \‘

when

L 1
Gp., > d <(1 e ) (mg + md) . (C.20)
minp, g

Using a multiplicative Chernoff bound [170] for a fixed timestep ¢ with probability
1 — ¢’, the number of exploitation rounds prior to rounds ¢ will satisfy

[ 2
< . /In— / C.21
= n 5 ;pt ( )

Gy — Zpt’

t'<t
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For a fixed 7 and timestep t using a multiplicative Chernoff bound, with probability

1 — ¢’, the number of exploitation rounds for arm ¢ prior to round ¢ will satisfy

<4/In—-—. (C.22)

Similarly, for a fixed group P; and timestep ¢ with probaility 1 — ¢’, the number of

exploration rounds for group P; prior to round ¢ will satisfy

Gy
|Pjl/n

< lng i
' n/| Pl

gi,t -

(C.23)

where | P;| is the size of group P;.
Combining equations C.21 and C.22 with probability at least 1 — 24’ for a fixed

arm 4 and timestep ¢, if >, _, Pv > 36n In? % we have

_ Zt’<tpt' < Zt'<tpt" (C.24)
n

G
ot 2n

Similarly, combining equations C.21 and C.23 with probability at least 1 — 2§’ for a

fixed group P; and timestep t:

Zt/<t Py
n/|Pj|

Et’<t b
< . C.25
- 2n ( )

gi,t -

Therefore, equation C.17 holds with probability 1 — ¢ when

Zt’<tpt L 1
> In-+1 . .2
2n N ¢ (1 - a)Q/\mini,d ! 0 ind (C 6>
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Similarly, equation C.19 holds with probability 1 — 0" when

Zt’<tpt L 1
==t - > In-+1 . .2
/1B =\ Ty, ) (M5 1 €20

Therefore, since n/|P;| < n, the number of rounds after which we have sufficient

samples such that the estimators are well-concentrated is

L 2 32
T, =0 (maln ()\dﬁ - (1n2 5 +1In d)) ) (C.28)

where a € [n]U P, U Ps.

Also note that for any ¢ > 17 we have

E = (min ( dnl (ln2 2 +In d))) : (C.29)
’ a )\mina d 6/
<t ’

We can now bound the third term in Equation C.5.

Z regret(t)

t: t is an exploit round and t>T)

<2 Z (m_ax w; s + maxbp, ;; + max bpw,t) (C.30)

t>Tq

)
S 2 Z (mZaX QN(O,AmaX((Xij:tXi’t))il) <2n_T)

t>T

+ max QN(O,AW«X;,tXPl,tD*l) (

J
+HMAX Qr(0pn (A, ) 1) | 5T
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)
" QN 0 L <2LT
’min, ’\min((xgl,tXPl,t)Vl |P1]

2nT
<9 IDGT
>T min; o ;'tJ Amin; 4
2. T
In [Py
5
+
gPl t )\
min; o | — minp, 4
2. 0T
In [Pa]
+ d +68'T
gPQ,t )\
min; av | =7 minp, 4
2nT
<9 3 In ;-
=T, min; o L i J )\mini,d

(C.31)

(C.32)

(C.33)
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B O p In 2L 2nT 5/
B Z minz 7 t)\mln, d +
2n

T
—— 40T
min, min,
) mlnl d t>T ) z
2nT
J=——+0T
mlnz d 7§>/1"1 Ztl<t by
2nT
, | —=+dT C.34
man min, 4 b t2/3 ( )

Sl.

IIllIlZ

Il

@
N N

&.

=0 dn -5 + 3T
min, )\mm .
v tG[Tl
ln 2nT
= dn——3 T3 4 §'T (C.35)
min; min; 4

where (C.30) is due to Equation C.7, (C.31) is due to Equations C.10 and C.11,
(C.32) is due to Chernoff bounds, (C.33) is due to the fact that mp < n and
Gp,y > min; Gy, and (C.34) is due to Equation C.6. Theorem 6.1 follows by

combining Equations C.5, C.6, C.28, and C.35 and setting ¢’ = min (37+T’ #)

C.3.2 Multiple Groups

In in order to prove Theorem C.5, we first prove two lemmas.

Lemma C.3. The following holds for any i at any time t, with probability at least
1—9

Bz’,t “Tip — <5z “Tig + Z 1[i € Pj]p, - iUz’,t) ‘
=1
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Algorithm 7 GROUPFAIRTOPINTERVAL (MULTIPLE GROUPS)

Require: §, (Pi,...,Py,), p
1: fort=1...T do

2 with probability tl%, play i; €g {1,...,n}
3 Else

4: for j=1...,mdo

5 Let ¥p, = (X8 Ape) XL Vr

6: fori:}...ndo .
7 Let Bie = (X7, Xie)  XTYih
8 Let Fiﬂf e N <0, 0'2$z‘,t (XZ;Xi,t)fl x{t)
9: Let Wi = QFi,i (%m)
10: for j where i € P; do
11: Let Fp it =N <0> o'y (Xlg;vtxpj’t) xﬂ)
5
12: Let bpjﬂ',t = Q]‘—Pj,i,t (QI;T)
J
13 Let ﬁi,t — Bi,t “ Tt -+ Wi + -+ P — ¢Pj,t c Tt + ijﬂ‘,t

14: Play arg max; u;; and observe reward y;




< Wiy (C.36)
Proof. Inequality C.36 can be replaced with

Bi,t cXip — C; - Tit < Wy ¢

where C; = ; + ¢p, and i € P;. By the standard properties of OLS estimators
Bi,t ~ N (C’i, 02(XZ-T¢XZ~¢)*1). For any fixed x;

A T 2/vT -1
@i,t “ Lyt ™ N (Ci * Ligy T 1O (Xi,th‘,t) !Ez‘,t)

Using the definition of the quantile function and the symmetric property of the nor-
mal distribution, with probability at least 1 — %, Inequality C.36 holds. Therefore,
the probability that inequality C.36 fails to hold for any 7 at any timestep t is at

5
most nT'— = d. O]

Lemma C.4. The following holds for any group P;, any arm i, at any timestep t,

with probability at least 1 — §:

~

¢Pj t - Lit — 1/1Pj,t * Tt

< bp, i (C.37)
Proof. By the standard properties of OLS estimators,

bpy e N (0r,0%(XE X007
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For any fixed z;4:
7 T 2/4T ~1
ij,t “Tip ™ N <¢Pj * Lty Ly O (ijthPj,t) fl’i,t) .

Using the definition of the quantile function and the symmetric property of the

normal distribution, with probability of at least 1 — —> = inequality C.37 holds.
1P|

Therefore the probability this fails to hold for any ¢ at timestep ¢ is at most

nop_ 0
| leTﬁT 0. ]
Theorem C.5. For m groups Py, ..., P, where p is the expected average reward,

GROUPFAIRTOPINTERVAL (MULTIPLE GROUPS) has regret

2nT
R(T) =0 CM#TM

2/3
+ (d”;”L <ln2 27;T +1n d)> ) (C.38)

where | = min; Ay, , and L > max, Apay (21,2:4).

We can now prove Theorem C.5.

Proof. Assume that both Lemma C.3 and Lemma C.4 hold for all arms ¢ and all
timesteps t.
Regret for GROUPFAIRTOPINTERVAL (MULTIPLE GROUPS) can be grouped

into three terms for any 7} < 7=

R(T) = Z regret(t)

t: t is an explore round
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+ Z regret (t)

t: t is an exploit round and t<T}

+ Z regret(t)

t: t is an exploit round and t>T1

Starting with the first term in Equation C.39, define p;

bility that timestep ¢ is an exploration round. Then, for any ¢,

Zpt’ = @(t2/3)

<t

(C.39)

tl% to be the proba-

(C.40)

Focusing on the third term of Equation C.39, fix an exploit timestep ¢ where

arm 7, is played. Then,

regret(t) < 2w, ; + max(2bp, ;, 1)
j
< 2max(wi + bp, i)

1’7J

<2 (max w; ¢ + max bp, zt)
? 2¥)

From Algorithm 7, note that

B )
wivt - QN(O,$¢7t(XZtXi,t)7lmz:t) 277,T '

Similarly,

bp, it = @Q -1
728 N(O,xi,t (XIY;J'JXP]"t> CCZ:t> 2|;Z_|T
J

(C.41)
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We will first bound x; (XZtXi,t)il %Tt

Tit (XZ;Xi,t)*l xft < ||513i,t||)\max ((XZtXi,t)A)

1
TR
1
< — C.42
- )\min<X7TtXi,t) ( )
where inequality C.42 is due to ||z; || < 1 for all arms ¢ and all timesteps ¢.
Using similar logic:
Tig (XIZ,; ,txpj,t) 2T < . (C.43)

a )\min (X]%;.’tXPj,t>

Let G;; be the number of observations of arm ¢ with context ¢ drawn uniformly
from the distribution for arm ¢ prior to timestep ¢. Similarly, let Gp, ; be the number
of observations of group P; with context drawn uniformly from the distribution for
group P; prior to timestep ¢. Let L > max; Apax (:U;‘th”)

For any « € [0, 1], using the superadditivity of minimum eugenvectors for positive

semi-definite matrices, we get:

Q

it

E [Amm(XZ;Xz,tﬂ 2 d >\min¢7d
Giy
> = 44
1
Similarly,
Gp.
E Amm(/’t’;;’t,’\fpj’t)} > { ZWJ — (C.45)
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Equation C.44 implies that:

Pr {Amm(xi,txi,o <a {G“J Amini,d]

d

< Pr [Amin (X73Xi4) < aE [Ain (X[ Xi40)] | (C.46)
< Pr [Amin(X[ Xi0) < admin (B [ X[, X54]) ] (C.47)
< dexp <_(1 — OCW”‘;“ L(E [X"T’tXi’tD> (C.48)
< dexp <_(1 —)E [;;in (X X)) ) (C.49)

_(1 _ Oé)2 LG;,tJ )\mini,d

< dexp 57

(C.50)

where inequality C.46 comes from inequality C.44, inequality C.47 is due to Jensen’s
inequality, inequality C.48 is due to a matrix Chernoff Bound, inequality C.49 is
due to Jensen’s inequality, and inequality C.50 is due to inequality C.44. After

rearranging inequality C.50, with probability 1 — 4,

when
L 1
it = In-+Ind). C.52
G’t_d((l—a)”\mini,d) (n5+ ! ) (€52)

Using similar logic with probability 1 — J, we have

GP]',t
d

Aunin (X,Z,; ,txpj,t) > { J N— (C.53)
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when

L 1
%W2d<u—aVX~ )(mg+m@. (C.54)

Using a multiplicative Chernoff bound for a fixed timestep ¢ with probability

1 — ¢’, the number of exploitation rounds prior to rount ¢ will satisfy

2
< — ’. .
< /ln 5 t/zdpt (C.55)

For a fixed 7 and timestep ¢, using a multiplicative Chernoff bound for a fixed

Gy — Zpt’

t'<t

timestep ¢ with probability 1 — ¢, the number of exploitation rounds for arm 4 prior

2 Gy
< —_ .
_,nn&7l (C.56)

Similarly, for a fixed group P; and timestep ¢ with probability 1 —¢’, the number

to round t will satisfy

Gt — =

n

of exploration rounds for group P; prior to round ¢ will satisfy

Gt 2 t
<N 2 G .
prt n/|PJ‘ < n 5 n/’Pj| (C 57)

where |P;| is the size of group F;.
Combining inequality C.55 and inequality C.56, with probability 1 — 2§’ for a
fixed arm ¢ and timestep ¢, if >, _, py > 36n In? % we have

< Zt’<t b '
- 2n

B Dt Pr
n

Git

(C.58)
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Similarly, combining inequality C.55 and inequality C.57 with probability at least

1 —2¢' for a fixed group P; and fixed timestep t¢:

Zt’<t P

Zt’<t by
< C.59
w/1B)| (C.59)

- 2n/|B]

Git —

Therefore inequality C.51 holds with probability 1 — ¢’ when

Zt/<tpt/ L 1
> d ms o+ ind). .
o =N\ T om0 (C.60)

Similarly, inequality C.53 holds with probability 1 — ¢ when

Zt/<tpt/ L 1
> d In=+1 . 01
) 1B] = N\ T, ) (05 Tind (C61)

Therefore, since “’;—,l < n, the number of rounds after which we have sufficient
J

samples such that the estimators are well-concentrated is

3/2
T, =6 (main (i”?”L (1112 % +1n d)> ) (C.62)

where a € [n)U P, U---U P,,.

Also note that for any ¢ > T} we have:

) dnmL 9 2
> pr=9 <maln (Qminad <1n 5+ d))) : (C.63)

Now we can bound the third term in equation C.39.

Z regret(t)

t: t is an exploit round and t>T)
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IN

IN

<2)° QN

* @N<o

2 E <maX w;y + maxbp, ”)
7 b,
t>T ’

2

t>

=

t>Th

0 — 1
9 .
min; )\min(X;I:tXi,ﬁ

1

(0,)\n1ax(X1’13;,tXPj’t)7l)

)
le?lXQN(o,/\max(XiT,tXi,t)*l) 2nT

—|—m]aXQN

[
min; A

J

o
25T
min(XIID;,tXPj’t> I J|

t>T
d
Lo 0 + 30T
~N|o o QﬁT
minj \‘ ?7tJA1111nP ,d
2nT
<y In =5~
t>T1 miHZOé { ;’tJ Aminiyd
ln mznT;\Pj‘
+ gp-ét + 60T
min; o L < J Amin, 4
In 228
<9 Z 9 .5 +65'T

(C.64)

(C.65)

(C.66)

(C.67)
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2nT
=0 d——>— — + T
mlnz min; g > T mlnz it
2nT
=0 d——7>— J=——+0T
mln’L min; 4 t>T Zt’<t Dy
ZnT

=0 mlnz min; 4 \/ t2/3 +9 T) (C.68)
bd >y

2nT
=0 dn Y o'T
min; )\mm 4
w¢ e[, T
ln 2nT
=0 /dn———T*3 4 §T (C.69)
min; Apin, y

where inequality C.64 is due to equation C.41, inequality C.65 is due to equa-
tion C.44 and equation C.45, inequality C.66 is due to a Chernoff bound, inequal-

ity C.67 is due to the fact that < n and min; Gp, ; > min;G;;, and equa-

minj |PJ|
tion C.68 is due to equation C.40.
Combining equation C.39, equation C.40, equation C.63, and equation C.69 and

1 ;) we get Theorem C.5. 0

. ;.
setting 0" = min(z,7, 7173

C.4 Additional Experiments

Additionally to the experiments found in Section 6.4.1, we ran the following exper-

iments:

(a) Varying the range in which coefficients are chosen (between |0,c|) while setting
the total budget 7" = 1000, the number of arms n = 10, the error mean u = 10,
the number of sensitive arms equal to 5, and the context dimension d = 2

(Figures C.la and C.2a).
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E Sensitive arms pulled E Sensitive arms pulled E Sensitive arms pulled

3 3o0. E S—— —— Toplnterval

g £, Eo4 —— IntervalChaining
; ; ; —— GroupFairToplinterval
2 i B02 —— NaiveFair

] ] g L : :

n n 20 2 00 02 0.4

R 8 context size d = delta (D) legend
(A)yn=10, =10, (B) T =1000,p= (c) n =10, T =
number of sensitive 10, number of sen- 1000, number of

arms = 5 sitive arms = 5 sensitive arms = 5

FiGUuRE C.1: Percentage of total arm pulls that were pulled using
sensitive arms.

—— Toplnterval
IntervalChaining

—— GroupFairToplnterval
Regret Regret Regret

—— NaiveFair
10.0 10 ——- Toplinterval real
@ 75 e I N e e——— IntervalChaining real
g sol = 8 6| mmm—m=-===meee -== GroupFairTopInterval real
—_ 4 —-=- NaiveFair real
2555 50 75 100 20 40 0.0 0.2 0.4
¢ context size d delta (D) legend
(AYn=10,p=10, (B) T =1000, u= (c) n = 10, T =
number of sensitive 10, number of sen- 1000, number of
arms = 5 sitive arms = 5 sensitive arms = 5

FiGURE C.2: Regret for synthetic experiments. The solid lines are
regret given the rewards received from pulling the arms (including the
group bias). The dashed lines is the true regret (without the group
bias).
(b) Varying the context dimension while setting the total budget 7" = 1000, the

number of arms n = 10, the error mean pu = 10, and the number of sensitive

arms equal to 5 (Figures C.1b and C.2b).

(c) Varying probability § while setting the total budget 7' = 1000, the number of
arms n = 10, the error mean p = 10, the number of sensitive arms equal to 5,

and the context dimension d = 2 (Figures C.1c and C.2¢).
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Appendix D: Transfer of Machine Learning

Fairness across Domains

D.1 Rademacher Complexity

We provide additional bounds dependent on Radmacher Complexity based on the

following definition of data-driven empirical Rademacher Complexity

Definition 1. Given a hypothesis space H, a sample S € &A™, the empirical

Rademacher Complexity of H is defined as

. 2 “
Rs(H) = —E, |sup oh(x)||S = (x1,...,Tm
() = o [ | 3 0l| S = (o)
The expectation is taken over o = (o0y,...,0,,) where o; € {—1,+1} are uniform

independent random variables. The Rademacher Complexity of a hypothesis space

is defined as the expectation of R over all sample sets of size m
R (H) = Es | Rs(1)]I5] =m)| (D.1)

Rademacher Complexity measures the ability of a hypothesis space to fit random
noise. The empirical Rademacher Complexity function allows us to estimate the

Rademacher Complexity using a finite sample of data. Rademacher Complexity
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bounds can lead to tighter bounds than those of VC-dimension, especially when
analyzing neural network models.

When transitioning to Rademacher Complexity we need to change the binary
labels from {0, 1} to {—1,1}. This means that the error of a hypothesis g is defined

as

l9(24) - f(%)\] |

€st (97 f) = ]Ez‘lm’VDSgl |: 9

Additionally, we need new definitions of the equal opportunity and equalized
odds distances over the new binary group membership. The equal opportunity

distance is defined as

1+ g(z? 1+ g(zt
Apor(g9) £ ‘E201~DT_1 [ & )} — Bz [—< L)
0

[

Using these new definitions Theorem D.1 provides a Rademacher Complexity
bound of the equal opportunity distance in the target space. This closely resembles

the VC-dimension bound in Theorem 7.1.

Theorem D.1. Let H be a hypothesis space. If Z/{SO_1, Z/{Sl—l, I/{To_l, o1 are samples
. , :

of size m’, each drawn from D551, DSII, DTJI, and DTfl respectively, then for any

d € (0,1), with probability at least 1—0 (over the choice of samples), for every g € ‘H

(where H is a symmetric hypothesis space) the distance from equal opportunity in
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the target space is bounded by

1 1,
Agop,(9) < Apopg(g) + §dHAH(uTO‘17uSO_1) + §dHAH(qu1’uSII)
+2 (R, (M) + R, (1) + R, (H) + %o, (H))
0 0 1 1

log %
m

+6

+ A0+ AT

where X, = egi (9%, f) + eri (g%, f).

The proof also follows a similar logic to the sketch given for Theorem 7.1 with
the additional step of using a modification of Corollary 7 given by Mansour et al.
[164].

Similarly, Theorem D.2 provides a Rademacher Complexity bound of the equal-

ized odds distance in the target space.

Theorem D.2. Let H be a hypothesis space. If usgl, Z/lsl—l, Z/{TO—I, Z/{Tfl Usi, Usy, Urr, Up
are samples of size m', each drawn from Dso_l, Dsl—l, DTo_l, DTI—I,Dsé, Dg1, Dy,
and Dy respectively, then for any d € (0,1), with probability at least 1 — & (over the
choice of samples), for every g € H (where H is a symmetric hypothesis space) the

distance from equalized odds in the target space is bounded by

1/ .
Ago,(9) < Agos(g) + 5 <dHAH(uSO*17Z’{TO*1) + dyan(Ug—1,Up1)
+dyan (Usp, Upy) + dyan (Usz, Uny ))
+2 (Ru_, (M) + R, (H) + Ro_, (H) + T, (H)

+ Ry (M) + Ry (M) 90, (1) + B,y (H))
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log %

12
+ 2m

+ )\EOu

where Ao = Ay + AT+ A5+ AL, and N, = esi (g%, f) + en (g7, f)-

Given either the Rademacher Complexity bounds or the VC-dimension bounds,
the implications stay the same. In order for a successful transfer of fairness the two
(or four) subspace domains should be close across the source and target domains.
Additionally, there should be a hypothesis in the hypothesis space that performs

well over all of the relevant subspaces.

D.2 Proofs

Lemma D.1. (From Ben-David et al. [2}]) For any hypotheses h,h' € H,
/ / 1
‘ES(h, h ) — ET(h, h )’ S §dHAH<DS> DT)
Lemma D.2. (From [23, 73]) For any labeling functions f1, fa, and f3, we have

€(f1, f2) < e(fi, f3) + €l fa, f5)-

D.2.1 VC(C-dimension bounds

Lemma D.3. (From Ben-David et al. [2/]) Let H be a hypothesis space on Z with
VC-dimension d. IfU andU' are samples of size m from D and D’ respectively and

JH(Z/{,Z/{’) is the empirical H-divergence between samples, then for any 6 € (0,1),
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with probability at least 1 — 46,

. dlog(2 log(2
(D, D) < dys (U, U") +4\/ og(2m) + log(5)

m

Theorem D.4. Let H be a hypothesis space of VC dimensiond. If Ugo, Uso, Ury, Urpo
are samples of size m' each, drawn from Dsy, Dsv, Dr, and Dro respectively, then
for any § € (0,1), with probability at least 1 — & (over the choice of samples), for
every g € H (where H is a symmetric hypothesis space) the distance from equal

opportunity in the target space is bounded by

1. 1
Agop,(9) < Aropy(9) + §dHAH(uTg>uSS) + §dHAH(uT{)7uS?)

8\/2dlog(2m’) +log(2)

m/

+ A0+ A

where X, = egi (9%, f) + eri (g%, f).

Proof. Without loss of generality assume E 29~D = Ezon Dgo- Then we can rewrite
1

0
So

Agop,(g) as follows:

Agops(9) = Ezg~D58 [9(Z3)] — E29~DS? [9(=1)]
= EZ(?NDSS [Q(Zg)} + EZ?NDS? [1 - 9(2(1))} —1

:Esg(gﬂf)+659(1_gaf)_1a

where the last line follows from the fact that equal opportunity only cares about the

error on the false data-points.
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We now have the tools to find an upper-bound on Agg,,.(g).

Apop,(9) =€ro(g, f) +ero(l—g, f) — 1
< er9(9:9%) +eqo(f. g") +ero(l—g,9") +epo(f,97) — 1 (D.2)
= €q0(9", f) + €10(9,9%) + €xo (g™, f) + €ro(1 —g,97) — 1
= eq0(9", ) + €10(9,97) +€s0(9,9%) — €s0(9,97)

+ero(g" f) +ero(l—g,9") +eso(1—9,97) —eso(l —g,97) — 1

< ero(g", f) +es9(9,97) + |exp(9:9°) — €50(9:97)

+ero(g”, ) +eso(l —g,9%) + |ero(1 —g,9") —€g0(1 —g,97)| — 1

* * 1
< en(9” f) +esglg,97) + §dHAH(DTg,DSg)
* * 1
+ero(g, f) +eso(1—g,97) + §dHAH(DT{J, Dgo) — 1 (D.3)
* * 1
< eno(9” f) +esglg, f) +esolg™ f) + §dHAH(DTg,DSg)

+ero(g f) +eso(l—g. f) +eso(g” f) + %dHAH<DT10> Dgp) —1
(D.4)
= csyl0. )+ exg6", ) + esg(6”. /) + gduan(Dig. Deg)
+eso(1—g, f) +ero(g™, f) +esolg”, [) + %dHAH<DT{)a Dgo) =1
= cspl9, /) +esp(1 — 9. )~ 1+ Sdan(Dg. Dg)
+ %dHAH(DT{)a Dgo) + Ag + A} (D.5)
= Apop,(9) + %dHAH(DTg, Dgo) + %dHAH(DTlo, Dago) + A + A7
< Apops(9) + %CZHAH (Uro,Uso) + %CZHAH (Uro, Uso)
8\/2d10g(2m’) +log(2)

m/

+ A5+ A0 (D.6)
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Where inequality D.2 is due to lemma D.2, inequality D.3 is due to lemma D.1
and the fact that H is a symmetric hypothesis space, inequality D.4 is due to lemma
D.2, equality D.5 is due to the definition of A, and inequality D.6 is due to lemma
D.3. O

Theorem D.5. Let H be a hypothesis space of VC' dimension d. If Ug are samples
of size m' each, drawn from Dg for all o € Q4 = {0,1} and | € Qy = 0,1, then for
any 6 € (0,1), with probability at least 1 — § (over the choice of samples), for every
g € H (where H is a symmetric hypothesis space) the distance from equalized odds

in the target space is bounded by

15 14
Apor(9) = Aros(9) + GduanUny, Usy) + Sduan(Urp, Usp)
1. 1.
+ g duanUny, Usy) + S duan(Un, Usy)

N 16\/2d10g(2m/) +log(2)

ml

+ AEO)

where Apo = A§ + AY + A + Aj, and X, = €5 (9", f) + e (9, f).
Proof. WLOG assume EZSNDsg lg] > ]EZ9NDS? [g] and EZSNDS(% lg] > EZ%NDS% lg].

Then,

Apos = EZngsg 9] — ]EZ?NDS? 9] + ]EzngSé 9] — EZ%NDS% [g]
= ]EZ8~D58 9] + EZ?NDS? [1—g]+ Ezgwpsé 9] + EZ%NDS% [1—yg]—2

= 658<g7f)+659(1_gaf)+656(g>f)+€S%(1_g>f)_2
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Using this and the previous lemmas we have:

AEOT (g) =

<

IN

IA

IA

ero(9, f) +ero(L—g,f) +en(y, f) +en(l—g,f) =2

ero(9:9°) + ero(f,97) +exo(1 — g,9") + exo(f. g7)

+ep(9,97) +era(f. ") +er(1—9.9") + e (f,97) — 2 (D.7)
ero(g”, f) +ero(9,97) + €s9(9,9") — €s9(9,97)

+ero (g, f) +ero(l —g,9") +eo(l —g,9%) — eso(1 — g,97)

+enp (9%, f) +enp(9,97) + €519, 9%) — €s1(9,9%)

+en(f,9°) +en(l—9.9") +esi(l —g,9") —esi(1—g,97) — 2

ero(g™, ) + €s0(9,9") + |ero(g,9") — €s0(g,97)
0 0 0 (0]

+ero (g, f) +eso(1—g,9%) + |ero(1 = g,9%) — €so(1 — g, 97)

+enp (9%, f) +esi(9.97) + ‘ETOl (9,9%) — € (9,9*)‘

+en(fi9°) +esr(1—9,9") + |enn(1 —g,9") —esi(l —g,97)| — 2
ero(g”, f) +eso(9,97) + %dHAH(DTga Dgo)

Feryle", f) +esp(1 — 9.9°) + sdnan(Dry, Dsy)

+en (9%, f) +esi(9:.97) + %d’HAH(DTOla Dg1)

+er(fi9°) +esr(1—9g,97) + %dHAH(DTfa Dg1) =2 (D.8)

* * 1
exo (9", ) +eso(g, ) +eso(g”, f) + édHAH(DTgaDS(?)
* * 1
+erp(g™, f) +eso(1 =g, f) +esolg”, f) + §dHAH(DT107DS§)

, L1
+en (9%, f) +esi(9. f) +esi(g, ) + §dHAH(DTOI,Dsg)
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. . 1
+er(f,9%) +esi(l—g, f) +es(g”, f) +§dHAH(DT117DS%) —2

1
= Ao+ eso(g: f) + §d7{AH(DTga Dgo)

+ X0+ 659(1 —qg,f)+ %d’HAH(DTlo: DS?)

+ A5+ €st (9, f) + %dHAH(DTola Dsg)

+ A+ esi(l—g, f)+ %d’HAH(Dva Dgr) =2
= Apos(9) + %dHAH(DTga Dgo) + %d’HAH(DTlOa Do)
+ %dHAH(DT(}7 Dgy) + %dHAH(DTf’ Dg}) + Aro
< Apog(g) + %CZHM(L{TS,USS) + %cZHAH(MTg,Usg)

+ %CZHAH(MT&7US(§) + %dHAH(qu’US%)

N 16\/2dlog(2m’) + log(2)

+ )\EOJ

m/

D.2, and inequality D.10 is due to lemma D.3.

D.2.2 Rademacher Complexity Bounds

(D.9)

(D.10)

where inequality D.7 is due to lemma D.2, inequality D.8 is due to lemma D.1 and

the fact that H is a symmetric hypothesis space, inequality D.9 is due to lemma

O

Lemma D.6. (A modification of Corollary 7 from Mansour et al. [16]]) Let H by
a hypothesis set of classifiers mapping the feature space X to the labels {—1,1}. Let

U and U’ be the set of samples each of size m sampled from D and D' respectively.
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Then, for any § > 0, with probability at least 1 — & over samples U and U':

. loo 2
(D D) < dyy (U, U') + 4 (Fos(H) + Fag(H)) + 3| =22

2m

Theorem D.7. Let H be a hypothesis space. If Z/{SO-1, Z/{Sl-l, Z/ITO-l, o1 are samples
of size m' each, drawn from DSO—I, Dsl—l, DTo_l, and DTl—l respectively, then for any
d € (0,1), with probability at least 1—4 (over the choice of samples), for every g € ‘H
(where H is a symmetric hypothesis space) the distance from equal opportunity in

the target space is bounded by

1. 1.
Agop,(9) < Agop,(9) + idHAH(UTglvuSgl) + §dHAH(qu1’qul)
+2 (R, (M) + R, (M) + R, (H) + %o, (H))
0 0 1 1

log %
m

+6 + 2+ A

where N\, = est (9%, f) +en (g™, f).

Proof. Without loss of generality assume Ezgle L2 EZfle .- Then we can
So. 51

rewrite Ago,, as follows.

1+ g(z5)] 1+ g(z)
AEOps(g) = ]EZJINDsal T - ]EZI’1~DS;1 T
'1 —1\7 r 1 —1
=B, p_, 1490 ) +Egrp, [1- +92<Zl )} 1
S0 ] s L
14+ g(z D] 1—g(zY)
= ]EZ()—lNDso_l —2 + Ezflesl_l —2 - 1
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B gz = flz ) L
= ]E:,Zal,VDSO_1 { 5 + ]E,ZIANDS;1 5

(D.11)
= ES(TI(g’f) + 651_1(_97 f) - 17
where D.11 is due to the fact that f(z;') = —1 by definition.
We now have the tools to find an upper bound on Agg,,.(g).
AEOpg«(Q) = 6T0_1(97f) + eTl—l(_ga f) —1
< ep1(9.97) tep1(f,97) +ep1(—9.97) +ep1(f,97) — 1 (D.12)

= ep1(f,9) +er1(9,97) + €5-1(9,97) — €5-1(9,97)

+ €T1—1(fa g°) + €Tl—1(—g, ")+ 651—1(—g, g°) — 651_1(—9, g)—1

IA

er 1 (95 f) + €5;1(9,97) + leg1(9,97) —€g:1(9,97))]

+ ET;1(9*7 f)+ 651—1(—979*) + |€T1—1(—g,g*) — 651_1(—9,9*)] -1

IN

* * 1
e 1 (97, f) + €571(9,9) + Gdnan(Dpr, D)

* * 1
+€Tf1(g 7f) +€Sf1(_gag )+ éd’HA'H(DTflaDSfl) —1 (D13)

IA

* * 1
6T(;l(g 7f) + 65‘0’1(97 f) + 6561<g >f) + édHAH(DTO*%DSO’l)

. . 1
+€T;1(g 7f) +ESf1(_gaf)+€Sf1(g 7f) +§d’HAH<DTf17DSf1) -1

(D.14)
1
= 650—1(9, f)+ 651—1(_% f)—1+ §dHA7-l<DTO_17 Dso—l)
1
+ 5dMH(DTfl, Dg1) + AT+ A7

1 1
= AEops(g) + idHAH(DT0_17DSO_1> + §dHA7-l<DT1—1, DSfl) + )‘61 + )\1—1

(D.15)
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< Apops(9) + A0 + AT

1 - . 5 log 2
5 | dan(Dy 1, D) + 4 (mUT*l (H) + Ro_, (’H)) 46y 20
0

0 2m

. . log%

+ - dHAH(DTI_17 DS1_1> +4 (%UTO 1 (H) + %U -1 (H)) +6 om
(D.16)

1 1-
= AEOPS (g) + §d"HA’H(DTO*17 Dsal) + §d’HA'H<DTfla Dsl—l)

+ 2 (ﬁ%UTo_l (H) + %USO_I (7{) + 9A%UTO—1 (H> + 92‘iUSO—1 (H)>

log %
2m

+6 + A0 A

where Eq. D.12 is due to Lemma D.2, Eq. D.13 is due to Lemma D.1, Eq. D.14 is
due to Lemma D.2, Eq. D.15 is due to the definition of Agg,,(g), and Eq. D.16 is

due to Lemma D.6. O

Theorem D.8. Let H be a hypothesis space. If LIS(;1, Z/IS;1, Z/{Tofl, L{qu Usy, Ust, Ury, Ura
are samples of size m' each, drawn from Dso-l, Dsl-l, DTo-l, DTfl’Dsé, Dg1, Dy,
and Dp1 respectively, then for any 6 € (0,1), with probability at least 1 —0 (over the
choice of samples), for every g € H (where H is a symmetric hypothesis space) the

distance from equalized odds in the target space is bounded by

1/- R
Apor(9) < Aros(9) + 5 (dHAH(uSO—17uTO—1) + dyan(Us-—1, Up—1)
+dyanUsy, Upr ) + dyan (Us1, Up ))

+2 (R, (1) + Ru (H) + B (H) + o, ()
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+ B, (H) + R, (H) +Fo, (H) + T, (7))

log %
2m

+ 12 + Ago,

where Ao = Ay + AT + A5+ AL, and A, = eq1 (g%, f) + eni (g7, f)-

Proof. Without loss of generality assume ]EZO_1~ D, = Ezl—lN p., and Ez Dy =
Sy Sy 0

EZ%N Dy Then we can rewrite Agg,, as follows.

Tl{l—%%;zfl)}

1+ g(%) 1+g(2)
Bz, { > | " Baenng | T
- 1+ g(z5Y) 1+g(z")
= EZ;NDTO,I {T + EZ;leTl,l L= T 1

14 g(2})
#Bapeny |7 B, [1 -]
)

1+g(z" 1—g(z)
:EZ%%T[——E——-+E%%%T —5

1+ g(zd 1— gzt
+—EZ&J>1[ 2<0)}ﬁ—Esz)1{ 2(1) 2
(") = f(z0)] (=) + f(z)]
—= ]EZ(;INDT71 |: 0 2 0 +EZ1 1NDT,1 2
25— f(2
+]EZ(%NDT1 |:|g( 0) 5 ( 0)|:| +]EZ11~D )

Using this and previous lemmas we have

AEOT(Q) = €T0_1(g7f) + 6Tl_l(_ga f) + ETO1<g7f) + €T11<_g7f) —2
< GTO—l(g,g*) + ETo‘l(fa g") + ETI_I(_g7g*) + ETl_l(fa 9)
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+era(9,9°) +eqp(f.97) +era(—9,9") +enn(f, g7) — 2 (D.17)
= ep—1(f,9") + €-1(9,9%) + €5:1(9,97) — €5:1(9, 97)

+ eT1—1(f, 9°) + €T1—1(_9a 9°) + 65’1_1(_97 9) — 651—1(—g, 9°)

+en(f,97) +en(9,97) +esi(9.97) — €s2(9,97)

+em(f,9") +er(—9,97) +esi(—9,9") — €s1(—g,9") — 2

< eri(f,97) + 5109, 97) + |en1(9.97) — eso—l(g,g*)‘
+er1(f,97) + eg-1(—9,9") + leTf1(—g,g*) - esfl(—g,g*)‘

+en(f,9") +esi9,97) +

eri(9.97) — €sy (9, g*)(

teny(£,07) + €5y (0.9 + |ens (=0, ") — es(=9,9)| - 2
< eri(f.97) + es-1(9,97) + %dHAH(DTO_17 Dg-1)

Fega(f,6°) + €51 (~0,6") + oDy, Do)

+en(f.97) + esp9,97) + %dHAH(DT(}> Dgy)

+en(f,9") +esi(—9.9%) + %d”HAH(DTllv Dgr) =2 (D.18)
< eri(f.97) +egr(g, f) +eg (g, f) + %de(DTO—l, Dg-1)

+ ETfl(fv 9°) + 53;1(_97 f)+ 65;1(9*’ f)+ %dHAH(DTlla Ds;l)

+en(f,9°) +esplg, ) +esa(g” f) + %dHAH(DTOl: Dgy)

+em(f,9") +esi(—g, f) +esi(g”, f) + %d’HA’H(DTlla Dg1) —2 (D.19)
= e5.1(9, ) +egi(=9, f) +esy9, f) +esi(=g,f) =2

1 1

+ §d7{AH(DTo—1, Dso—l) + §dHA7{<DT1—1, D51—1)
1 1
+ 5dHAH(DTOl, Dg1) + 5dHM[(DT%, Da) + 2+ AT+ A0+ A
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= Apos(9) + dHAH(D -1, Dg-1) + dHAH(D -1, Dg-1)
1
+§@ﬂﬁDmJ%p+§mmMDﬂJ%p+M’+Mﬂ+&+A§

< Apog(9) + A0+ AT+ A+ A

1 - . log 2
45 | Dy D) +4 (S (1) + T, (30)) + 6y 5>
+ Y dpan(Dyr, Dy )4 (Ru (1) + R, (7)) +6 log 5

2 HAH _1 USfl UTfl 2m

fa—

og 2
2

1 (- . - 0g 3
+ 5 d?—LAH<DT117 D511> +4 <%Us{ (H) + %UT} (H)) +6 5

1/« R
= AEOS (g) + 2 (dHAH(US(;lyuT()*) + dHAH(uS;laqul)

1{ . .
+ 5 | dran(Dyy. Dsy) +4 (9%51

0

(H) + SR, (H)) +6

3

fa—

3

(D.20)

tdyanUsy, Uy ) + dras(Usy, Uy ))
42 (9%5,1 (M) + Ry, (H) +Ru_, (H) +Ro,_, (H)

o+ B, (H) + B, (H) +Fu, (H) + R, (7))

lo
+12\/2g5+A + AT AL AL

where Eq. D.17 is due to Lemma D.2, Eq. D.18 is due to Lemma D.1, Eq. D.19 is

due to Lemma D.2, and D.20 is due to Lemma D.6. O
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D.3 Experimental setup

For the UCI adult dataset we used all 14 features as provided in https://archive.
ics.uci.edu/ml/machine-learning-databases/adult/adult.names. The origi-

nal train/test split is used. For the COMPAS dataset we used the features provided

in https://github.com/propublica/compas-analysis/blob/master/compas-scores.
csv, and predict the risk of recidivism (decile score) for each row.

We did 10-fold cross-validation and choose the hyperparameters with the best
performance on the validation data. 64 dimension embedding is used for categorical
features and 256 hidden units are used in the model. We did parameter search and
found 10K steps yields a good balance of runtime and accuracy. Each run takes
about lhr for UCI data and 0.5hrs for COMPAS on a single CPU with 2GB RAM.
Increasing learning rate speeds up experiments but also hurts accuracy slightly (e.g.,
~2pp decrease on UCI).

For range of parameters, we have considered the following: (1) batch size:
(64,128,256, 512]; (2) learning rate: [0.01,0.1,1.0]; (3) number of hidden units:
[64,128,256,512]; (4) embedding dimension: [32,64,128]. (5) number of steps:
(5000, 10000, 20000, 50000].

D.4 Experiments

D.4.1 Experiment Results for fairness on UCI and COMPAS

Figure D.1 depicts the results of the analysis for transferring from gender to race,

while Figure D.2 shows the results for transferring from race to gender, on the UCI
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FiGURE D.1: Gender — Race on the UCI dataset. Comparison of

FPR difference on sensitive attribute race, by transferring from the

source domain (1000 samples for each gender) to the target domain
(varying samples for each race as indicated in the caption).
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FiGURE D.2: Race — Gender on the UCI dataset. Comparison of
FPR difference on sensitive attribute gender, by transferring from the
source domain (1000 samples for each gender) to the target domain
(varying samples for each race as indicated in the caption).
dataset. Figure D.3 and Figure D.4 show the results on the COMPAS dataset.
The line and the shaded areas show the mean and the standard error of the mean
across 30 trials. These experiments show that the Transfer model is effective in

decreasing the FPR gap in the target domain and is more sample efficient than

previous methods.

D.4.2 Accuracy vs. Fairness/Transfer Head Weight

In this section we further add the comparison on accuracy with respect to the weight

of the fairness/transfer head. Fig. D.5 and Fig. D.6 show the results comparing the
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Transfer model with the baselines, by transferring race to gender, and race to gender,

respectively. Fig. D.7 and Fig. D.8 show the results on COMPAS.
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FiGURE D.5: Comparison of accuracy on the UCI data for Race —
Gender, by transferring from the source domain (1000 samples for
each race) to the target domain (varying samples for each gender as

indicated in the caption).
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FiGURE D.7: Comparison of accuracy on COMPAS for Race — Gen-
der, by transferring from the source domain (1000 samples for each
race) to the target domain (varying samples for each gender as indi-
cated in the caption).
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Appendix E: A Multi-Stage Human-Machine

Framework for Mental Health Risk Assessment

There is a growing body of research on using automated classification to identify
individuals with mental health issues through social media data. However, little
work has been done looking at what it would mean to integrate such systems into a
mental health ecosystem where traditionally assessment is a costly process involv-
ing clinical interviews, tests, or assessments of behavior. How can one best take
advantage of available resources to ensure the largest number of people in need get
attention? We introduce a multi-armed bandit method to identify individuals that
are most at risk, within a given budget, by combining machine and human effort
in a multi-stage framework. We examine our proposed framework in the context

of suicide risk in a dataset of Reddit users, demonstrating via simulations that our

Clinical
interaction

Automated risk
classification

Non-expert evaluation Expert evaluation

Ficure E.1: We apply a multi-armed bandit framework in men-

tal health to identify at-risk individuals, progressing from automated

analysis of social media posts, to risk evaluation by non-experts, to

expert evaluation. The goal is to optimize the number of people at

high risk who go on to receive detailed clinical attention, given limited
resources.
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model doubles the performance of realistic baselines operating at similar budgets.
Our discussion includes key insights, improvements, and ethical implications for

real-world deployment.

E.1 Introduction

Machine learning is beginning to have a large impact on the ways that people think
about addressing problems in healthcare [159, 235] and mental health |7, 149, inter
alia], just as it is having large impacts everywhere else. The ability to obtain data
about people’s day to day thoughts and experiences via social media—unobtrusive
windows into what Coppersmith et al. [67] call the “clinical whitespace” between clin-
ician encounters, in the form of social media posts, wearables data, etc.—is looking
to be thoroughly disruptive, and the ability to engage with people via natural spo-
ken interactions on all manner of electronic devices creates potential for even more
windows into people’s everyday thoughts and experiences, enhancing the ability to
detect new problems earlier and monitor patients under treatment more effectively
and at lower cost.

This is no small matter, because mental illness is one of the most significant
problems in healthcare. Considering both direct and indirect costs, mental illness
exceeds cardiovascular diseases in the projected 2011-2030 economic toll of non-
communicable diseases ($16.3T worldwide) and that total is more than the cost
of cancer, chronic respiratory diseases, and diabetes combined [37|. Schizophrenia
ranks higher in costs than congestive heart failure and stroke [115]. The personal

and societal toll is also enormous. In 2016 suicide became the second leading cause
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of death in the U.S. among those aged 10-34 [108] and is a major contributor to
mortality among those with schizophrenia and depression.

It is becoming clear that traditional approaches to these problems do not suffice.
Franklin et al. [88], for example, conclude from a large meta-analysis that there
has been no improvement in predictive ability for suicidal thoughts and behaviors
over the last 50 years, and argue their findings “suggest the need for a shift in focus
from risk factors to machine learning-based risk algorithms” (their emphasis). The
technological community is increasingly aware of this problem space and enthusiastic
about contributing [e.g. 155, 167, 236|, with significant progress in ethical data
collection [67, 176] and effective use of those data in predictive models [67, 71, 117,
121, 168].

Moving machine learning out of the lab will raise new challenges, however, be-
cause the mental health ecosystem is highly resource-limited. As detection of poten-
tial problems gets easier and more widespread, effective and scalable methods will
be needed so that cases can be prioritized in terms of the attention needed, and so
appropriate interventions can be offered across the entire range of severity.

In this paper we introduce a concrete technological proposal for addressing this
problem, involving a basic shift in the way we think about machine learning in
mental health: the dominant paradigm of individual-level classification is not an end
in itself; rather it provides components in a population-based framework involving
both machines and humans, where limited resources give rise to a critical need for
effective and appropriate ways to set priorities.

At the core of our technical approach is the recognition that the multi-armed

bandit problem in machine learning is a good fit for the real-world scenario created
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by scaling up the application of technology for detection and monitoring in mental
health: what is the best way to allocate limited resources among competing choices,
given only limited information? We adopt a tiered multi-armed bandit formulation
originally introduced with application to hiring or admissions decisions [198], where
a succession of stages is applied to a population of applicants, each stage succes-
sively more expensive but also more informative, in order to optimize the value of
the set of applicants who are chosen. Our key insight is that, by replacing a pop-
ulation of potential hires with a population of people with potential mental health
problems, and by replacing “value” with “risk”, this tiered framework maps directly
to a population-level formulation of the assessment problem. Using real data and
human annotation, our simulations demonstrate the value of using this framework
to combine (cheap, less accurate) automation with (more expensive, more accurate)
human evaluation of social media in order to identify individuals within a population

who are at high risk for a suicide attempt.

E.2 Problem Formulation

Let there be a population of individuals where each individual has some potential
risk in a given mental health scenario, e.g. veterans at risk for suicide, or college
students at risk for onset of schizophrenia. We assume a characterization of risk on
a four-point scale (low, no, moderate, or severe). These labels are inherently context
based and will depend upon the particular condition, but we will assume that they
are derived by clinical experts and agreed upon for the given population (e.g. see

69, 168, 202]).
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Given such a population, we take as our goal the identification of as many severe-
risk individuals as possible, so they can receive more thorough assessment and ap-
propriate intervention or treatment. In a world of infinite resources, this could be
achieved by going straight to regular clinical interaction with every individual in a
population. However, that world does not exist, and the mental health ecosystem is
dramatically under-resourced; for example, fully a third of the U.S. population live
in federally designated mental healthcare provider shortage areas.! This makes it
essential to to improve our ability to prioritize clinicians’ time and caseload, but in
a way that minimizes the chance of missing at-risk individuals.

One promising direction is in the increasing ability to tap into what may be
happening with individuals in an ongoing way via their social media, using machine
learning methods for classification. Research into the efficacy of these inferences is
ongoing, e.g. |41, 83, 101, 236], and see Section E.7 for discussion of ethical consid-
erations, but such approaches show significant promise. For example, Coppersmith
et al. [67] demonstrate an ability to predict suicide attempts based on social media
that is much better than typical performance of clinicans based on traditional in-
person evaluation, and Milne et al. [168] show that machine risk classification can
greatly improve response latency by moderators on a peer-support forum.

At the same time, human review of individuals’ social media content is also in-
creasingly taking place, including, for example, by non-clinicians within Facebook’s
operations [98] and moderators in peer support forums [168|, and we have also done
initial work looking at the evaluation of social media content by trained person-

nel [131, 202]. This raises the possibility of exploring intermediate points between

Thttps:/ /www.kff.org/other /state-indicator /mental-health-care-health-professional-shortage-
areas-hpsas

221



inexpensive fully automated methods and expensive clinical interactions—and, in
particular the idea that by combining different forms of evaluation, it may be possi-
ble to optimize the combination of machine and human effort in a way that produces

the best outcome possible given the resources available.

E.3 Approach

We propose that mental health risk assessment should be viewed as a population-
oriented, multi-stage problem, where subsets of individuals (who have opted in ap-
propriately with informed consent) progress from less costly stages (that are also less
informative, e.g. automated predictive models), to intermediate stages that require
more resources but also provide potentially better information (for example, non-
expert human judgments), to more costly forms of assessment, such as evaluation by
a trained expert or a qualified clinician. Ultimately the goal is, within given resource
limitations, to have as many people as possible who are actually at high risk progress
through the entire pipeline to the highly limited and resource-intensive process of
traditional, interactive clinical assessment; see Figure .1 for the full pipeline.

We extended the recent budgeted multi-armed bandit (MAB) framework [198]
named BRUTaS to our mental health framework. To briefly summarize the model,
we cast tiered decision making as a combinatorial pure exploration (CPE) problem
in the stochastic multi-armed bandit setting [58]. Here, arms represents individuals
with latent true risk profiles, where S is the population of arms with |S| = n (e.g.,
the cohort of all n individuals or the first group of people in Figure E.1). The

end goal is to select a subset of k& < n (the final, and smallest, group of people in
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Figure E.1) for clinical interaction, after narrowing the pool over successive stages
or tiers. Each arm (or individual) a € S has an associated unknown true risk u(a),
and an empirical risk 4(a) that the algorithm estimates and uses to make decisions.
Each analysis stage ¢ has an associated strength of arm pull defined as information
gain s;—a further generalization of earlier work [197]. The strength correlates with
the confidence of the signal generated as well as the cost of performing an arm pull.
For example, if we compare the signal generated from an expert reviewer (Stage 3
in Figure E.1) and a non-expert (Stage 2 in Figure E.1), one would be much more
confident in the signal from the expert compared to the non-expert. Additionally,
each analysis stage ¢ has a cost j; associated with it. Successive stages increase in
both cost j; and information gain s;.

In our current model we have three stages of assessment: (1) automated risk
classification using an NLP model, (2) non-expert risk assessment, and (3) expert
risk assessment.? In that 3-stage setting, the goal is to select a final subset of size
k out of the full cohort S. After each stage, the pool is narrowed (that is, for
some subset of the remaining cohort, intervention decisions are fixed permanently).
During stage i, k; individuals move on to the next stage (i.e., we decide not to pursue

a deeper intervention with k;_; —k; individuals), where n = kg > ky > ko > k3 = k).°

2 Although we approximate an intermediate stage of non-experts using crowdsourced judgments,
the idea of true crowdsourcing, in the sense of Mechanical Turk and similar platforms, need not,
and should not, be considered a part of the proposal. Rather, we use crowdsourcing to approximate
an intermediate level of cost and expertise. Such intermediate levels exist in the real world, e.g. a
social work trainee would have less expertise in suicidality assessment than than a trained crisis-line
staffer or a specialist clinical psychologist.

3Note that although in this paper we focus on the importance of getting as many of the right
people as possible through to the end of the pipeline, this multi-stage architecture introduces
new possibilities for intermediate outcomes, rather than a choice between a clinical interaction or
nothing at all. For example, a low-cost intervention for people who reach Stage 2 or Stage 3 might
be to send a caring contact [63] or information about help lines or peer support, and encouragement
to reach out. Such interventions and their evaluation are a topic for future work.
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Variable Description

S The population of individuals to evaluate.
The number of individuals in a population (|S| = n).

a A single individual or arm (a € S).
u(a) The true risk of an individual.
t(a) The empirical risk of an individual.
k The number of individuals chosen for clinical interven-
tion.
ki The number of individuals to move on to stage ¢ + 1.
S5 The information gain of evaluation in stage 3.
Ji The cost of evaluation in stage i.
T The total budget.
T; The budget for stage 1.

TABLE E.1: List of variables used in our approach.

Therefore, each stage ¢ could be considered a selection problem where k; individuals
need to be selected in order to maximize the total empirical risk of the chosen
individuals. More concretely, at each stage i a cohort M; is chosen where |M;| = k;
where M; is chosen as follows: M; = argmaxys ) _,.,, @(a). Finally, at each stage
1, there is a budget T; associated with how much information gathering can be
performed at that stage, leading to a total budget of T' = 2?21 T;. Thus, there are
a few hyperparameters to tune before running the algorithm: the number individuals
to move on to each next stage k;, budgets for each stage T;, information gain for
each stage s;, and the cost for each stage j. Table E.1 presents a full list of variables
and other symbols used throughout.

We propose that mental health assessment should be viewed as a population-
oriented, multi-stage problem, where subsets of individuals progress from less costly
stages (that are also less informative, e.g. automated predictive models of the kind

emphasized in current mental health machine learning literature), to intermediate
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stages that require more resources but also provide better information (including
traditional methods like requesting self-report scales, as well as new concepts such as
automated interviews or clinician review of automated predictions), and ultimately
to the most costly forms of assessment, such as in-person evaluation by a qualified
clinician. Crucially, this does not obviate the need for individual-level predictive
modeling, where significant advances have been achieved over the past several years
by us and others |7, 50, 67, 70, 149, 236].* Rather, the individual level predictive
models are re-cast as crucial components within the multi-stage framework.

We used the recent multi-armed bandit (MAB) framework [198|. To briefly sum-
marize the model, we cast tiered decision making as a combinatorial pure exploration
(CPE) problem in the stochastic multi-armed bandit setting [58]. Here, arms repre-
sents individuals with latent true risk profiles. The goal is to select a subset of £k < n
arms S, with |S| = n (e.g., the cohort of all n individuals), after narrowing the pool
over successive stages or tiers. Each analysis stage has an associated strength of arm
pull—a further generalization of Schumann et al. [197]. The strength determines the
confidence of the signal generated (e.g., by the expert reviewer or clinician) as well
as the cost of performing an arm pull.

Assume m stages of assessment. Then, in that m-stage setting, the goal is to
select a final subset of size k,, of the full cohort S, with |S| = n. After each stage,
the pool is narrowed (that is, for some subset of the remaining cohort, intervention
decisions are fixed permanently). In other words, during each stage k; individuals

move on to the next stage (i.e., we decide not to pursue a deeper intervention with

4See Alonso et al. [7], Calvo et al. [50] for broader discussion of computational language analysis
for mental health more generally, and Linthicum et al. [149] for a broader review of machine learning
in suicide science).
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k;_1 — k; individuals), where n = kg > ky > -+ > k-1 > k,, = k). Therefore,
each stage i could be considered a selection problem where k; individuals need to be
selected in order to maximize some objective function. Finally, at each stage, there
is a budget associated with how much information gathering can be performed at
that stage In our pilot setting, we follow the intuition that individuals can and often
are evaluated by an NLP-based system, by a crowd, or by an expert. These different
evaluations provide signals about the potential, e.g., suicide risk of an individual, or

more generally risk of a negative mental health event.

E.4 Experiments

E.4.1 Data

The intent of the framework is extremely general, and its potential will ultimately
need to be evaluated across a wide range of mental health conditions and scenarios.
Here we work with the UMD Reddit Suicidality Dataset [202], derived from Reddit,
a collection of online communities discussing an enormous range of topics in which
participants post anonymously. The dataset includes more than 1.5M posts across
Reddit subcommunities, from 11,129 users who posted to the SuicideWatch commu-
nity and a corresponding set of control users who never posted to SuicideWatch. The
dataset includes human assessments of suicide risk on a four-point scale (no, low,
moderate, and severe risk) based on SuicideWatch posts for a randomly selected
subset of 242 of the users who posted to SuicideWatch. Four experts provided
ratings, with good inter-rater reliability (Krippendorff’s @ = 0.81). Crowdsource

worker judgments based on SuicideWatch posts for the same 242 individuals, plus
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an additional 621 individuals, were also obtained, achieving moderate inter-rater re-
liability (Krippendorft’s o = 0.55). The end result is a unique dataset that contains
data involving people’s outreach for help (posts on SuicideWatch), along with high
quality expert assessments of risk, moderate quality crowdsourcer assessments, and
large-volume weak positive evidence for more than 10K people (by virtue of their
having posted to SuicideWatch.

In order to facilitate the comparison of our multi-armed bandit approach to
existing baselines, we compute average cost for expert and the crowdsourced reviews.
From the UMD Reddit Suicidality Dataset metadata, we computed that the average
crowdworker cost $0.09 per evaluation of an individual. For Stage 3, discussion with
experts suggest that an estimated cost of $5.35 per individual is a reasonable first
approximation. (All figures are in USD.) In the absence of a well-founded way
to measure information gain at this point, we have assumed that the information
gain of each stage is ten times that of the previous, which is within the range of
parameters explored in Schumann et al. [198]; further exploration of this parameter

is an important subject for future work.

E.4.2 Baselines

Recall, our goal is to identify the at-risk individuals from a population. In our setup,
we have a population of 242 individuals where 42 of them are at risk (as defined by
having an expert consensus risk label of severe). An individual is determined to be
at risk by a consensus of four experts. We now outline several baseline approaches,
reporting the cost of each approach, the number of individuals it evaluates, and the

performance statistics.
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Each of these baselines was evaluated on the UMD Reddit Suicidality Dataset
with results reported in Table E.3. For those baselines with an element of random-
ness, for instance, selecting only 100 individuals to evaluate, the simulation of the
baseline was performed 10,000 times. The mean and two standard deviations are

reported.

E.4.2.1 Expert Baselines

The first set of baselines involve only experts. The most naive approach to evaluate
the population would be to have every expert evaluate every individual (4Experts).
This would be the most expensive with 242 - 4 = 968 evaluations at a total cost of
968-$5.35 = $5,178.8. However, this will yield the best results. It would have perfect
predictive power, by the definition of how we have defined the at-risk individuals.

Another, less expensive option would be to have each individual only be evalu-
ated by one Expert (1Expert). For instance, for each individual, randomly sample
an expert to perform an evaluation, and use that evaluation as the prediction. This
would only take 242 evaluations at a total cost of $1,294.7 and has slightly lower per-
formance than 4Experts; the population sensitivity of the former is 0.91 compared
to 1.0 of the latter. The performance loss captures the noise in the evaluations of the
experts. This baseline emulates likely real-world scenarios in which evaluations are
distributed across a team of reviewers; it is similar, for example, to what happens
to calls when they come in to a crisis line.

Yet a different approach would be to sample a cohort of the population and have
experts perform evaluations only on that subset. Say we sample a cohort of 100

individuals and then have either all four experts evaluate each person in the cohort
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(4Experts-Sub), or, for each individual in the cohort, randomly assign an expert
to evaluate them (1Expert-Sub). The former baseline does 400 evaluations at a

cost of $2,140, and the latter does 100 evaluations at a cost of $535.

E.4.2.2 NLP Baselines

Another set of baseline approaches involve using a classifier based on natural lan-
guage processing (NLP). With these systems, each evaluation is very inexpensive.
We assume that the cost of an evaluation by an algorithm is negligible, even though
this is not strictly true. In reality, for a mental health provider, there is likely a cost
to integrate and run the technology, which we do not estimate or factor into our
analysis. Nevertheless, each individual machine evaluation is certainly very cheap,
with sunk costs amortized over time, and so performing an evaluation on the en-
tire population is very feasible. To do this, we have the NLP system evaluate each
individual in the population and consider the predicted class (the argmax of the
output probability vector) for each individual (NLP-Full). For comparison to the
last two expert baselines, we also establish NLP-Sub which also first randomly
selects a cohort and then runs the algorithm only on that cohort. The final pure
NLP baseline would be to run the algorithm across all individuals in the population,
and then only take the top k most confident severe individuals (NLP-Top-k). This
particular baseline will always perform worse than NLP-Full, but we include it for
comparisons.

We employ a state of the art NLP approach: a three layer Hierarchical Attention
Network [229, 3HAN]. A hierarchical attention layer is composed of a GRU [15]

followed by attention mechanism that learns to pay attention to different parts of
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the input sequence to derive the output. In 3HAN, it is used to aggregate a sequence
of word vectors to a sentence vector, a sequence of sentence vectors to a document
vector, and finally a sequence of document vectors to a individual vector for making
the prediction. See Figure E.2. We provide additional details for reproducibility in

Section E.9.2.
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FIGURE E.2: Three-level Hierarchical Attention Network (3HAN)

The NLP system is first pre-trained on the weak supervision signal of individuals
posting on the SuicideWatch forum, versus the control group of individuals who
never posted on any mental health related forums. The NLP system is then further
fine-tuned with the 621 individuals with moderate quality crowdsourcer assessments.
No further tuning is done on the high quality expert assessments, and the set of
individuals used for training are disjoint from the 242 individuals used for the MAB

experiment.
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E.4.2.3 Combination Baseline

Finally, we could combine two baselines together, like an NLP with an expert. This
combination will have the algorithm evaluate every individual in a population, then
take the top k individuals with highest confidence of being most severe, and then
give that cohort to experts to evaluate. This aligns with a naive two-tiered system,
though not using the multi-armed bandit approach that we propose. The most

meaningful combination of these baselines is NLP-Top-100 + 1Expert-Sub.

E.4.3 MAB Experiments

For our main experiments, we use the MAB framework discussed in Section E.3
with the UMD Reddit Suicidality Dataset. We translate this data (with subsets
of individuals rated by crowdsourcers and clinical experts), and the state of the
art NLP classifier, into a three-stage evaluation process, where Stage 1 is an NLP
evaluation, Stage 2 is a non-expert evaluation (simulated using the crowdsource

labels), and Stage 3 is an expert evaluation.

E.4.3.1 Overall Experiment

The overarching experiment aims to investigate if a three-tiered MAB approach
outperforms the most realistic baselines above for given fixed budgets. The most
realistic scenarios for clinician screenings are those with a limited budget, such
as 1Expert-Sub and 1Expert. Therefore, through these experiments, we report
overall performance for the best models for budgets of $553, $1,300, or $2,200. The
first offers a comparison to 1Expert-Sub baseline, the middle to 1Expert, and

the last to 4Experts-Sub. Results are reported in Table E.3.
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E.4.3.2 Hyperparameter Experiments

We conduct other experiments that support our overall experiment, like hyperpa-
rameter tuning. Recall from Section E.3 that there are many hyperparameters to
this model, such as: budget (T) and budget allocation at each stage (7;), cohort
size transferred to each stage (kq, ko, k3), output cohort size (k), and information
gain and cost at each stage (s;, j;). We set the information gain and costs associated
with each successive stage in our model using the calculations described in Section
E.4.1. For Stage 1, we assume that review by an NLP system has negligible cost.
To start, we fixed total budget, T, at $553, $1,300, or $2,200. We then can
divide that total budget among the different stages, 71, T5, and T5. We can do this
division in two main ways: (1) adjusting the cohort sizes {k1, ko, k3}, or (2) directly
changing the number of evaluations at each stage. For (1), we performed a simple
grid search over combinations of k; and ks, and k3 (results visualized in Figure E.3).
For (2), we studied how budget division across the different stages impacts per-
formance. With a fixed T, we could vary the division of that budget to each stage.
Recall that we are assuming that the cost for the first stage (NLP) is negligible.
Therefore, we can allocate T to the crowdsourcer and expert stages, T, and T3 re-
spectively. Intuitively, we could (1) allocate most of the money to the expert reviews
in Stage 3 (More 3), (2) allocate most of the money to the crowd reviews in Stage
2 (More 2), or (3) equally split it between Stages 2 and 3 (Equal Split); we detail
overall budget values used in Table E.2, in real USD. Note that at T' = $553, there
is only enough budget for one pull for every 100 individuals in the final cohort and
a few pulls for each crowdsourcer. Therefore, there we have no degrees of freedom

to allocate the budget to the stages in these settings.
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$1,300 $2,200
Stage 2 \ Stage 3 | Stage 2 \ Stage 3
More 3 $200 $1,100 $300 $1,900
More 2 $765 $535 $1,500 $700
Equal $620 $680 $1,100 | $1,100

TABLE E.2: Budgets for allocation schemes distributing between
Stages 2 and 3 for two budgets: $1,300 and $2,200. Stage 1 has
no cost.

We report the results for 7' = $2,200 in Table E.2. We carry out an experiment
with k& = 200, ko = 100 and k3 € {1,2,...,100} with results reported in Figure
E.3. Note that other values for the T" produced similar results. This experiment will
provide answers to the important questions: Given a fixed budget, how do we best
allocate that budget across the stages? and how does that change depending on how

many individuals we can serve in our final cohort?

E.4.3.3 Risk Encoding Experiment

This dataset has four ordinal rating levels: no, low, moderate, and severe risk.
Our framework maximizes a numeric objective. Thus, we tried several different
encoding schemes for these discrete classes, including: Binary method (Bin) where

[No, Low, Moderate, Severe| maps to [0,0,0,1|; Linear method (Lin) where [No,

1 2

Low, Moderate, Severe| maps to [0, 3, £, 1]; and Exponential method (Exp) where

[No, Low, Moderate, Severe| maps to [0, %, %, 1].

E.4.4 Evaluation

Our ultimate metric is population sensitivity of a system. Any mental health evalu-

ation tool will invariably recommend some number of individuals for further clinical
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attention, which we assume will be some form of clinical interaction. Depending on
the form that interaction takes, we should be more tolerant of providing it (if is not
prohibitively dangerous, intrusive, or expensive, e.g. an in-office clinical evaluation)
with someone who is not at risk (false positives) than for not providing an interven-
tion with someone who is at risk (false negatives). We consider a positive example
to be an individual rated as at severe risk, i.e., the highest risk classification in the
UMD Suicidality Dataset.

We report average statistics for each model in Table E.3. We report the sensi-
tivity on the population and the cohort level. Since some of these baselines only
evaluate a cohort of individuals, all those individuals in the population that were
not in the cohort, are treated as negatives. Therefore, we report numbers at both
the cohort and population level. To illustrate, in Table E.3, 1Expert-Sub only
evaluates 100 individuals. While the sensitivity on those 100 individuals is high, it
also misses many at-risk individuals in the population, which increases the number

of false negatives at the population level and decreases the population sensitivity.

E.5 Results

E.5.1 Overall Experiment

Simulating a real-world scenario in which resources are very limited, our MAB ap-
proach outperforms all comparable baselines. The most resource constrained ap-
proach (1Expert-Sub) for the Experts, evaluates only 100 individuals and achieves
a population sensitivity of 0.34. For the NLP baselines, the approach that also only
evaluates 100 individuals (NLP-Sub) achieves 0.27, while the NLP baseline which
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evaluates every individual (NLP-Full) achieves 0.64. (Note, NLP-Full outper-
forms 1Expert-Sub because the former sees the entire population whereas the
latter only sees the cohort subpopulation. The former’s cohort sensitivity is lower
than the latter’s.) Finally, the combination baseline (NLP-Top-100 + 1Expert-
Sub performs at 0.49. The MAB approach with the same resources of $553 achieves
an average population sensitivity of 0.77.

On average, our MAB approach more than doubles the population sensitivity of
the expert baseline for the same resource amount. At $553, our approach averaged 9
false negatives in the population and 33 true positives. In comparison to the expert
baseline with $535, it achieved an average of 26 false negatives in the population

and 14 true positives.

E.5.2 Hyperparameter Experiments

We now present results from our hyperparameter experiments. Recall our first line
of inquiry focuses on the hyperparameters ki, ko, and k3. These values indicate the
size of the cohort that moves to each successive stage in the MAB framework. We
present these results in Figure E.3 for a budget of $2,200. We use the higher budget
in these experiments to draw out the nuances in the grid search over the k;. In the
figure, we report several slices of cube for eight values of k3, where we plot k; on
the x-axis and ks on the y-axis.

We observe two main points from these data: (1) as k3 increases, the population
sensitivity increases, and (2) higher values of k; correlate to poorer population sen-
sitivity. This first result is intuitive since there are only 42 severe risk individuals

in the population, the sensitivity will be low with low k3. More interestingly, this
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FIGURE E.3: Grid test over {ki, ko,ks} for constant budget of

$1,300. Y-azis: first-stage cohort ki € [100,200]; x-azis: second-

stage cohort ke € [50,100]; left-to-right: final cohort size ks €

{5,10, 25, 30, 40,44, 50, 100}. Population sensitivity is reported.

positive correlation between k3 and population sensitivity holds for all combinations
of k1 and ky. This reveals that for any fixed combination of cohort sizes k; and ko,
any increase in k3 will lead to an increase in population sensitivity. Put in another,
more policy prescriptive way, we suggest that it is always advantageous to include
more individuals in the final output cohort, if budget permits.

Our second claim from this hyperparameter result in Figure E.3 is that higher
values of k; correlate to poorer population sensitivity. This is qualitatively evident
by the figure, and also supported as statistically significant with a simple linear
regression between ki and population sensitivity with ¢-value 135.75 and p-value
p < 0.001. What this indicates is that moving a smaller cohort to the crowdsourcers
leads to worse population sensitivity. Put another way, the model performs worse
when the NLP makes more discriminative decisions about individuals. Therefore,
we conclude that while the MAB system benefits from the inclusion of the NLP
system, the NLP provides a useful signal of risk, but over-reliance on the NLP
system to remove individuals from the pipeline is not advisable. When adjusting
hyperparameters, we must balance the power each stage has to remove individuals

from the pipeline with the overall predictive power of that stage.
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FiGURE E.4: Budget allocation plots for a MAB model with k; =
200, ko = 100, and k3 € [1,100]. The More 3, More 2, and Equal
allocation strategies are described in Section E.4.3.2.

We also conducted a similar analysis for ko; a simple linear regression between
ko and population sensitivity with ¢-value 136.02 and p-value p < 0.001. We find
similar results from this regression analysis which indicate that there is a negative
correlation between ko and population sensitivity. Again, this implies that with
k1 and k3 fixed, the performance of the system improves with lower ky. We can
deduce from this analysis that the crowdsourcers provide useful signal to the MAB
framework, but are not helpful in removing individuals from the pipeline. We will
add that this conclusion is consistent with what clinical practitioners have conveyed
to the researchers about crowdsourced evaluations.

Additionally, we analyzed the allocation strategy for a fixed budget among the
different stages. For this experiment, we vary k3 from 1 to 100 and keep k; and ko
fixed at 200 and 100 respectively, as suggested by the results from the grid search.
Our initial baseline against which to compare is the “omniscient” method that always
returns a size-capped cohort with as many at-risk individuals as possible. Given our
evaluation metric, the optimal baseline (Opt) is one which achieves the highest

possible sensitivity for the dataset. Since there are 42 ground truth severe risk
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individuals in the dataset, if k& < 42, then the best a model could do would be to
choose k severe risk individuals and achieve a sensitivity of k/42. For k > 44, the
best possible would choose 42 severe risk individuals and k —42 others, which would
result in a sensitivity of 1. This optimal baseline can also be thought of as only
having experts evaluate the entire population, without any cap on budget.

In Figure E.4, we see that there are no significant differences between More 2
and Equal which indicates that allocating more budget to the crowdsourcers does
not improve the population sensitivity for various final cohort sizes k. This, again
aligns with intuition provided by the clinical practitioners about the crowdsourced
evaluations. However, we note that the analysis of strategy More 3 is more nuanced.
For low final cohort values, More 3 outperforms the other two allocation strategies.
This flips for higher k. We also note that when comparing the magnitude of this
difference between budgets of $1,300 and $2,200, the magnitude is slightly more
pronounced in the former. This suggests that in resource constrained settings, the
allocation strategy matters more. Further, the allocation strategy that one would
choose for a given scenario would depend upon the final cohort size. For example,
if the final cohort is constrained to be 30 individuals, then More 3 outperforms the

other two methods. However, this does not hold for larger k3.

E.5.3 Risk Encoding Experiments

Using the same settings of ki, ko, and ks as in the budget allocation experiment:
we varied the three encoding schemes of the ordinal variables into numeric values:
Linear, Binary, and Exponential. Results from this experiment are reported

in Figure E.5. We found no significant difference between the encoding schemes.
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model with &k = 200, ko 100, and k3 € [1,100]. The Linear,

Binary, Exponential encoding methods are described in Section
E.4.3.3

There is a rough ordering over the different encodings: Linear performs better than

Exponential, which performs better than Binary.

E.6 Related Work

Multi-Armed Bandits. The main model on which our approach relies is derived from
Schumann et al. [198]. They introduce the concept of tiers to the extant literature
on multi-armed bandits. Bubeck et al. [45] provide an excellent overview on the
history of the field. Historically, MAB work has been focused on selecting the best
arm from a population, but works recently have moved to selecting the best cohort
[46, 58]. There has been extensive research into the objective functions that get
used in these models. Lin and Bilmes [148] introduced a monotone submodular
function as a method for balancing individual utility and diversity of a set of items;
this has been adapted to MAB models [197]. Additional work has been done on

optimization algorithms for these types of functions [11, 134]. Ding et al. [79] and
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Xia et al. [228] looked at a regret minimization MAB problem in which, when an
arm is pulled, a random reward is received and a random cost is taken from the
budget. [197] introduced a concept of “weak” and “strong” pulls in the Strong Weak
Arm Pull (SWAP) algorithm. Taken together, this body of literature provides the
theoretical backbone for the appropriateness and functionality of our approach.

Mental Health Datasets. The data we used lacks ground truth on whether or not
the individual attempted suicide. Such information is extremely difficult to obtain,
and it is even rarer to see datasets linking clinical and social media data. As a
result, most work analyzing social media for mental health relies on non-ground-
truth evidence such as online self-report [e.g. 65, 66, 160] or group membership
participation and changes |e.g. 76, 77|, though see [83] for important limitations
of such proxy diagnostic signals. As one notable exception, Coppersmith et al. [67]
report strong predictive results using a dataset that contains outcome data on suicide
attempts, collected using ourdatahelps.org, an innovative platform for consented
data donation. As another, Padrez et al. [176] pursued an innovative strategy for
obtaining linked social media and clinical data, approaching more than 5,000 people
in an urban emergency department to obtain consent. The promising news is that,
of the subset who had Facebook or Twitter accounts (about half), nearly 40% were
willing to share their social media and EMR data for research purposes.

Prediction of Risk using Machine Learning. Recently there has been a signifi-
cant uptick in research activity in NLP and machine learning for mental health. A
2019 suicide risk prediction exercise using (an earlier version of) the UMD Reddit
Suicidality Dataset took place in which an international set of 15 teams partici-

pated [236]; a number of other related shared tasks have also taken place [155, 167].
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In real-world settings, automated prediction of mental health crisis has improved
speed of response [168] and has been used to trigger interventions that substantially

increase the likelihood that a person in acute distress will seek crisis services [121].

E.7 Ethical Considerations

This research underwent appropriate IRB review and its conduct has been informed
by the ethical guidelines in Benton et al. [27].

The idea of actually deploying a system of the kind envisioned here raises ques-
tions, and potentially obstacles, requiring careful consideration. Even in trying to
help a population, one can actually hurt individuals in that population [84]. One
set of ethical questions involves the broader socio-technical problem of social media
data use in mental healthcare [e.g. 27, 64, 75, 149, 166]. Privacy is of course a central
consideration, and taking the wrong approach can undermine the larger goals; for
example, well intentioned but insufficiently thought out applications of technology
have in some cases already caused backlash [112, 142].

Other questions are more specific to our multi-stage framework. Bias, a general
issue in machine learning, may manifest in our scenario when some populations
present differently than the majority and could be filtered out too early [171, 199].
Our work also surfaces questions about resource allocation, introducing new degrees
of freedom in budget allocation (e.g. Table E.2). Simulations can help evaluate
alternatives, but ultimately decisions about technological deployment, staffing, and
then then ensuing adjustments in clinical assessment and intervention, will involve

considerations well outside the scope of any optimization strategy.
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There is also the question of impact on the human beings engaged in the pro-
cess, for example clinicians assessing social media of people they are not themselves
treating, and how that relates to professional codes of ethics [e.g. 8], particularly the
duties to warn and to inform [193]. How far do those codes extend in the context
of this framework, and where would these responsibilities lie?

Finally, if approaches like ours were to be integrated into the mental health
ecosystem, there could be large impacts on the labor and economy of both mental
health professionals and non-experts. Even if the ultimate goal is to improve the
efficacy and efficiency of the system, the most well-implemented changes can have
net negative impacts, and along with the health and well-being of the potentially
at-risk population, the well-being of the humans in the loop needs to be considered,

as well [55, 116, 163].

E.8 Discussion, Obstacles, & Insights

Current technological research in mental health tends to treat machine-derived and
human evaluations very differently. Our simulations support the claim that integrat-
ing these separate kinds of evaluation in a process of population based prioritization
can dramatically increase the likelihood of an at-risk individual successfully being
identified as requiring attention, while keeping resource levels the same. Concretely,
we showed that—to the extent our assumptions and abstraction of the problem are
reasonable—we can more than double the number of at-risk individuals identified,

for the population in our dataset.
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Section E.7 noted ethical challenges that need to be considered; let us also con-
sider here the technical challenge of interpretability for the algorithmic elements of
our approach.

The MAB framework is interpretable insofar as a decision to omit an individual
from a successive stage can be interrogated by examining the individual’s human or
computer ratings. In that sense, it does not inject any more obfuscation of decision
making than is already present at each of the tiers. Say, for example, we want to
understand what happened for those, on average, 9 individuals in the $553 setting
of the MAB framework who were not identified as being at risk. We observe that
those individuals that were excluded after the NLP round were more likely to have
been rated by the NLP as being of ‘No’ risk; the average probability of ‘No’ Risk for
those excluded after the first round was 71% versus 8% for those that progressed.
This included some individuals that were truly at high risk. This tells us that the
MAB framework is (1) behaving like we would expect, and (2) it is only as good
as the individual evaluations. In this case, we see that false negatives in the MAB
model are a direct result of the NLP false negatives.

This ability to track from the MAB system’s decisions to the component evalu-
ations is one of the reasons we selected the hierarchical attention network approach
[229], for our classifier: its hierarchical attention mechanism has greater potential
for interpretation than many other models.” In general, we find it imperative that
any evaluator (both human and machine) used in our proposed ecosystem is well

trained and able to explain why evaluations were made. We are hopeful that, as we

® Although there is controversy over the relationship between attention and interpretability [119],
that has generally been in the context of non-hierarchical networks. Our experience, though at this
point only anecdotal, is that network attention in the hierarchical setting does tend to highlight
evidence that is subjectively relevant. We plan to explore this further in future work.

244



progress in developing and validating the model, the properties of the MAB setting
with regard to interpretability will increase the likelihood that policy makers will
want to engage with our proposed solution [233].

These results are only a first step on the way to practical deployment. To get the
rest of the way there, further theoretical research and experimentation are required
in order to expand the evidence base for this approach. Equally important, for
this and any other proposal, careful consideration of the balance between privacy
and prevention must continue and, crucially, that conversation needs to integrate
the voices of (at least) technologists, in-the-trenches clinicians, policy makers, and

those with lived experience of the conditions we are trying to help address.

E.9 Reproducibility

E.9.1 Data

The UMD Reddit Suicidality dataset is available to researchers. Owing to the
sensitive nature of the data, even though it is anonymous, access to the dataset is
governed by a process developed and run in collaboration with suicide prevention
experts at the American Association of Suicidology. See umiacs.umd.edu/ resnik/
umd_reddit_suicidality_dataset.html for more information. Once a dataset
access request has been approved, the data are delivered with two important files:

(1) the expert and crowdsourced ratings per user, and (2) the text data per user.
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E.9.2 NLP System Training Details

The 3HAN NLP model is built using AllenNLP [93]. Tokenization and sentence

splitting are done using spaCy [111].

Training Details. The word embedding layer of 3HAN is initialized and fixed
with the 200-dimensional Glove embedding trained on Twitter [181]. 3HAN is then
pretrained on the binary WEAK SUPERVISION dataset from the weak supervision
signal of whether the individuals posted on SuicideWatch. The model is then further
fine-tuned on the moderate quality four-class CROWDSOURCE dataset by transfer-
ring the weights (except the last fully-connected prediction layer) over. The CROWD-
SOURCE dataset is split into a training set (80%) and a validation set (20%) during
model development. Cross validation on the training set is used for hyperparameter
tuning. We did not test on the EXPERT dataset until all parameters of the models
were fixed. For 3HAN, we used ADAM with learning rate 0.003, trained for 100
epochs with early stopping on the validation dataset, with early stopping patience

set to 30.

Attention

Vattention

Y
Seqg2Vec

FIGURE E.6: Seq2Vec with Attention
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Seq2Vec layers implementation. 3HAN’s Seq2Vec layers use bi-directional
GRU with attention [229]. For the purpose of reproducibility, we detail our imple-
mentation of the hierarchical attention layer in the context of aggregating a sequence
of document vectors to an individual’s vector, though the three layers are the same.
See Figure E.6 for an illustration. For an individual a, the |@| Document vectors
{almq}?:1 representing the |@)| documents of the individual are first passed through a
bi-directional GRU layer. The outputs, after passing through a fully-connected layer
and a non-linear layer, are then compared to a learnable attention vector, vaitention-

Specifically,

Ja,q = Bi-GRU(d, ) (E.1)

e, = tanh (Wg,, + b) (E.2)
¢7dqVattention

o e 9

Va = Zf: | Caglag (B.4)

The word-to-sentence layer has input dimension of 200, hidden dimension of
50, and output dimension of 100, since the bi-direction. The sentence-to-document
and document-to-individual layer, similarly, has input dimension of 100, hidden
dimension of 50, and output dimension of 100. Hyperparameters were selected

using cross validation on the training set split of CROWDSOURCE dataset.
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E.9.3 Running the MAB simulation

The code to run the BRUTaS algorithm is written in python and can be found here:

https://github.com/principledhiring/TieredHiring.

At the end of the above steps, there should be one file with all the human

evaluations in them (‘human.csv’) and one with the machine predictions for each

user (‘machine.prediction’). To load these files and create a list of arms, one can

run this code:

from RSD import load RSD
arms = load RSD(human labels=‘human.csv’,

NLP labels=‘machine. prediction ")

To run the BRUTaS algorithm, first set up your hyperparameters:

import oracles

S =[1,10,100]

J =11,90,5350]

K = [200,100,50]

T = [2,2,2]

oracle = oracles.c top k oracle

utility = oracles.top k utility

Then we can instantiate a BRUTaS object and run the algorithm:

from brutas import BRUTaS
b = BRUTaS(arms, T, K, S, J, oracle,
utility , oracle args=[])

b.run_alg()
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To evaluate, find those arms that made it to the final stage; to do this, one can
execute b.arm_stage == 3. This will facilitate the user to compute any statistics

required using their favorite packages.
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Appendix F: Measuring Non-Expert
Comprehension of Machine Learning Fairness

Metrics

Bias in machine learning has manifested injustice in several areas, such as medicine,
hiring, and criminal justice. In response, computer scientists have developed myriad
definitions of fairness to correct this bias in fielded algorithms. While some defini-
tions are based on established legal and ethical norms, others are largely mathemat-
ical. It is unclear whether the general public agrees with these fairness definitions,
and perhaps more importantly, whether they understand these definitions. We take
initial steps toward bridging this gap between ML researchers and the public, by
addressing the question: does a lay audience understand a basic definition of ML
fairness? We develop a metric to measure comprehension of three such definitions—
demographic parity, equal opportunity, and equalized odds. We evaluate this metric
using an online survey, and investigate the relationship between comprehension and

sentiment, demographics, and the definition itself.
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F.1 Introduction

Research into algorithmic fairness has grown in both importance and volume over
the past few years, driven in part by the emergence of a grassroots Fairness, Account-
ability, Transparency, and Ethics (FATE) in Machine Learning (ML) community.
Different metrics and approaches to algorithmic fairness have been proposed, many
of which are based on prior legal and philosophical concepts, such as disparate im-
pact and disparate treatment [32, 59, 87|. However, definitions of ML fairness do not
always fit well within pre-existing legal and moral frameworks. The rapid expan-
sion of this field makes it difficult for professionals to keep up, let alone the general
public. Furthermore, misinformation about notions of fairness can have significant
legal implications.!

Computer scientists have largely focused on developing mathematical notions
of fairness, and incorporating them into ML systems. A much smaller collection
of studies have measured public perception of bias and (un)fairness in algorithmic
decision-making. However, as both the academic community and society in general
continue to discuss issues of ML fairness, it remains unclear how to ensure that
non-experts can understand various mathematical definitions of fairness sufficiently
to provide opinions and critiques.

Our Contributions. We take a step toward addressing this issue by studying
peoples’ comprehension and perceptions of three definitions of ML fairness: demo-
graphic parity, equal opportunity, and equalized odds [103]. Specifically, we address

the following research questions:

Thttps:/ /www.cato.org/blog/misleading-veritas-accusation-google-bias-could-result-bad-law

251



RQ1 When provided with an explanation intended for a non-technical audience, do

non-experts comprehend each definition and its implications?
RQ2 Do demographics play a role in comprehension?
RQ3 How are comprehension and sentiment related?

RQ4 How do the different definitions compare in terms of comprehension?

We developed two online surveys to address these research questions. We pre-
sented participants with a simplified decision-making scenario and a accompanied
fairness rule expressed in the scenario’s context. We asked questions related to the
participants’ comprehension of and sentiment toward this rule. Tallying the num-
ber of correct responses to the comprehension questions gives us a comprehension
score for each participant. In Study-1, we found that this comprehension score is a
consistent and reliable indicator of understanding demographic parity.

Then, in Study-2, we used a similar approach to compare comprehension among
all three definitions of interest. We find that 1) education is a significant predictor
of rule understanding, 2) the counterintuitive definition of Equal Opportunity with
False Negative Rate was significantly harder to understand than other definitions,
and 3) participants with low comprehension scores tended to express less negative

sentiment toward the fairness rule.

F.2 Related Work

In response to many instances of bias in fielded artificial intelligence (AI) and ma-
chine learning (ML) systems, ML fairness has received significant attention from the

computer-science community. Notable examples include gender bias in job-related
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ads |74], racial bias in evaluating names on resumes [48], and racial bias in predicting
criminal recidivism [9].

To correct biased behavior, researchers have proposed several mathematical and
algorithmic notions of fairness.

Most algorithmic fairness definitions found in literature are motivated by the
philosophical notion of individual fairness (e.g., see [188]), and legal definitions of dis-
parate impact/treatment (e.g., see [19]). Several ML-specific definitions of fairness
have been proposed which claim to uphold these philosophical and legal concepts.
These definitions of “ML fairness” fall loosely into three categories (for a review,
see [60]). Statistical Parity posits that in a fair outcome, individuals from different
protected groups have the same chance of receiving a positive (or negative) out-
come. Similarly, Predictive Parity [103] asserts that the predictive accuracy should
be similar across different protected groups—often measured by the false positive
rate (FPR) or false negative rate (FNR) in binary classification settings. Myriad
other definitions have been proposed, based on concepts such as calibration [183]
and causality [136]. Of course, all of these definitions make limiting assumptions;
no concept of fairness is perfect [103]. The question remains, which of these fairness
definitions are appropriate, and in what context? There are two important com-
ponents to answering this question: communicating these fairness definitions to a
general audience, and measuring their perception of these definitions in context.

Communicating ML-related concepts is an active and growing research area. In
particular, interpretable ML focuses on communicating the decision-making process
and results of MIL-based decisions to a general audience [150]. Many tools have been

developed to make ML models more interpretable, and many demonstrably improve
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understanding of ML-based decisions [114, 190]. These models often rely on concepts
from probability and statistics—teaching these concepts has long been an active area
of research. Batanero et al. [20] provide an overview of teaching probability and
how students learn probability; our surveys use their method of communicating
probability, which relies on proportions. We draw on several other concepts from
this literature for our study design; for example avoiding numerical and statistical
representations [94, 95|, which can be confusing to a general audience. Instead we
provide relatable examples, accompanied by examples and graphics [109].

Effectively communicating ML concepts is necessary to achieve our second goal
of understanding peoples’ perceptions of these concepts. One particularly active re-
search area focuses on how people perceive bias in algorithmic systems. For example,
Woodruff et al. [225] investigated perceptions of algorithmic bias among marginal-
ized populations, using a focus group-style workshop;Grgic-Hlaca et al. [100] studies
the underlying factors causing perceptions of bias, highlighting the importance of
selecting appropriate features in algorithmic decision-making; Plane et al. [182] look
at perceptions of discrimination of online advertising. A related body of work stud-
ied how people perceive algorithmic decision-makers. Lee [139] studies perceptions
of fairness, trust, and emotional response of algorithmic decision-makers — as com-
pared to human decision-makers. Similar work studies perception of fairness in
the context of splitting goods or tasks [140, 141]. Binns [32] studies how different
explanation styles impact perceptions of algorithmic decision-makers.

This substantial body of prior research provided inspiration and guidance for our
work. Prior work has studied both the effective communication of, and perceptions

of, ML-related concepts. We hypothesize that these concepts are in fact related; to
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that end, we design experiments to simultaneously study peoples’ comprehension of

and percpetions of common ML fairness definitions.

F.3 Methods

To study perceptions of ML fairness, we conducted two online surveys where partici-
pants were presented with a hypothetical decision-making scenario. The participants
were then presented with a “rule” for enforcing fairness. We then asked each partic-
ipant several questions on their comprehension and perceptions of this fairness rule.
We first conducted Study-1 to validate our methodology; we then conducted the
larger and broader Study-2 to address our main research questions. Both studies

were approved by our organization’s standard ethical review process.

F.3.1 Study-1

In Study-1 we tested three different decision-making scenarios based on real-world
decision problems: hiring, giving employee awards, and judging a student art project.
However, we observed no difference in participant responses between these scenarios;
for this reason we discuss only the the hiring decision scenario, which was also the
subject of Study-2. Please see Section F.7 for a description of these scenarios and
survey results. In Study-1, we chose (what we believe is) the simplest definition of
ML fairness—demographic parity. In short, this rule requires that the fraction of one
group who receives a positive outcome (i.e., an award or job offer) is equal for both

groups.
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F.3.1.1 Survey Design

Here we provide a high-level discussion of the survey design; the full text of each
survey can be found in Section F.7. The participant is first presented with a consent
form (see Section F.8). If consent is obtained, the participant sees a short paragraph
explaining the decision-making scenario. To make demographic parity accessible to
a non-technical audience, and to avoid bias related to algorithmic decision-making,
we frame this notion of fairness as a rule that the decision-maker must follow to be
fair. In the hiring scenario, we framed this decision rule as follows: The fraction
of applicants who receive job offers that are female should equal the fraction of ap-
plicants that are female. Similarly, the fraction of applicants who receive job offers
that are male should equal the fraction of applicants that are male.

We then ask two questions concerning participant evaluation of the scenario,
nine comprehension questions about the fairness rule, two self-report questions on
participant understanding and use of the rule, and four free response questions on
comprehension and sentiment. For example, one comprehension question is: Is the
following statement TRUE OR FALSE: This hiring rule always allows the hiring
manager to send offers exclusively to the most qualified applicants. Finally, we
collect demographic information (age, gender, race/ethnicity, education level, and
expertise in a number of relevant fields).

We conducted in-person cognitive interviews [104] to pilot our survey, leading to
several improvements in the question design. Most notably, because some cognitive
interview participants appeared to use their own personal notions of fairness rather

than our provided rule, we added questions to assess this compliance issue.
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F.3.1.2 Recruitment and Participants

We recruited participants using the online service Cint [61], which allowed us to
loosely approximate the 2017 U.S. Census distributions [47] for ethnicity and edu-
cation level, allowing for broad representation. We required that participants be 18
years of age or older, and fluent in English. Participants were compensated using
Cint’s rewards system; according to a Cint representative: “|Participants| can choose
to receive their rewards in cash sent to their bank accounts (e.g. via PayPal), online
shopping opportunities with one of multiple online merchants, or donations to a
charity."

In total 147 participants were included in the Study-1 analysis, including 75 men
(51.0%), 71 women (48.3%), and 1 (0.7%) preferring not to answer. The average
age was 46 years (SD = 16). Ethnicity and educational attainment are summarized
in Table F.1. On average, participants completed the survey in 14 minutes.

Table F.1 summarizes the ethnicity and education level of participants in both

Study-1 and Study-2.

F.3.1.3 Recruitment and Participants

We again used the Cint service to recruit participants. Because our initial sample
(intended to target education, ethnicity, gender and age distributions approximating
the U.S. census) skewed more highly educated than we had hoped, we added a second
round one week later primarily targeting participants without bachelor’s degrees.
Hereafter, we report on both samples together.

In total 349 participants were included in the Study-2 analysis, including 142 men
(40.7%), 203 women (58.2%), 1 other (0.3%), and 3 (0.9%) preferring not to answer.
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Percent of Sample
Census Study-1 Study-2

Ethnicity

Al or AN 0.7 0.7 0.9
Asian or NH or PI 5.7 1.4 2.3
Black or AA 12.3 10.2 15.8
Hispanic or Latinx 18.1 12.2 7.7
Other 2.6 2.7 1.4
White 60.6 72.8 71.9
Education Level

Less than HS 12.1 6.1 6.9
HS or equivalent 27.7 29.9 24.9
Some post-secondary 30.8 30.6 24.9
Bachelor’s and above 29.4 33.3 42.7

TABLE F.1: Participant demographics across ethnicity and educa-

tion level, compared to the 2017 U.S. Census. Al = American Indian,

AN = Alaska Native, NH = Native Hawaiian, PI = Pacific Islander,

AA = African American. Note that in Study-2, two participants did
not report their education level.

The average age was 45 years (SD = 15). Ethnicity and educational attainment
are summarized in Table F.1. On average, participants completed the survey in 16

minutes.

F.3.2 Data Analysis

Free response questions were qualitatively coded for statistical testing. In Study-
1, one question was coded by a single researcher for simple correctness (see Sec-
tion F.6.2.1), and the other was independently coded by three researchers (resolved

to 100%) to capture sentiment information (see Section F.6.2.3). In Study-2, both
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questions were independently coded by 2-3 researchers (resolved to 100%). Par-
ticipants who provided nonsensical answers, answers not in English, or other non-
responsive answers to free response questions were excluded from all analysis.

The following methods were used for all statistical analyses unless otherwise spec-
ified. Correlations with nonparamentric ordinal data were assessed using Spearman’s
rho. Omnibus comparisons on nonparametric ordinal data were performed with a
Kruskal-Wallis (K-W) test, and relevant post-hoc comparisons with Mann—Whitney
U (M-WU) tests. Post-hoc p-values were adjusted for multiple comparisons using
Bonferroni correction. x? tests were used for comparisons of nominal data. Boxplots
show median and first and third quartiles; whiskers extend to 1.5%xIQR (interquartile

range), with outliers indicated by points.

F.3.3 Limitations

As with all surveys, our study has certain limitations. We recruited a demograph-
ically broad population, but web panels are generally more tech-savvy than the
broader population [189]. We consider this acceptable for a first effort. Some par-
ticipants may be satisficing rather than answering carefully. We mitigate this by
disqualifying participants with off-topic or non-responsive free-text responses. Fur-
ther, this limitation can be expected to be consistent across conditions, enabling
reasonable comparison. Finally, better or clearer explanations of the fairness defini-
tions we explored are certainly possible; we believe our explanations were sufficient
to allow us to investigate our research questions, especially because they were de-

signed to be consistent across conditions.
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F.4 Results

In this section we first discuss the preliminary findings from Study-1 (see §F.4.1).
These findings were used as hypotheses for further exploration and testing in Study-

2; we discuss those results second (see §F.4.2).

F.4.1 Study-1

We analyze survey responses for Study-1 and make several observations. We first
validate our comprehension score as a measure of participant understanding; we

then generate hypotheses for further exploration in Study-2.

F.4.1.1 Our Survey Effectively Captures Rule Comprehension

We find that we can measure comprehension of the fairness rule. The comprehen-
sion score was calculated as the total correct responses out of a possible 9. All
questions were weighted equally. The relevant questions included 2 multiple choice,
4 true/false, and 3 yes/no questions. The average score was 6.2 (SD=2.3).

We validate our comprehension score using two methods: internal validity test-
ing, and correlation against two self-report and one free response question included

in our survey (see Section F.6.2.1 for further details).

Internal Validity Cronbach’s o and item-total correlation were used to assess
internal validity of the comprehension score. Both measures met established thresh-
olds [85, 173]: Cronbach’s aw = 0.71, and item-total correlation for 8 of the 9 items

(all but Q5) > 0.3,
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Question Correlation We find that self-reported rule understanding and use
are reflected in comprehension score. First, we compared comprehension score to
self-reported rule understanding (Q13): “I am confident I know how to apply the
award rule described above,” rated on a five-point Likert scale from strongly agree
(1) to strongly disagree (5). The median response was “agree” (Ql = 1, Q3 =
3). Higher comprehension scores tended to be associated with greater confidence
in understanding (Spearman’s p = 0.39, p < 0.001), supporting the notion that
comprehension score is a valid measure of rule comprehension.

Next, we compared comprehension score to a self-report question about the
participant’s use of the rule (Q14), with the following options: (a) “I applied the
provided award rule only,” (b) “ “I used my own ideas of what the correct award
decision should be rather than the provided award rule,” or (c¢) “I used a combination
of the provided award rule and my own ideas of what the correct award decision
should be.” We find that participants who claimed to use only the rule scored
significantly higher (mean 7.09) than those who used their own notions (4.68) or
a combination (4.90) (post-hoc M-WU, p < 0.001 for both tests; corrected a =
0.05/3 = 0.017). This further corroborates our comprehension score.

Finally, we asked participants to explain the rule in their own words (Q12).
Each response was then qualitatively coded as one of five categories — Correct:
describes rule correctly; Partially correct: description has some errors or is some-
what vague; Neither: vague description of purpose of the rule rather than how it
works, or pure opinion; Incorrect: incorrect or irrelevant; and None: no answer, or
expresses confusion. Participants whose responses were either correct (mean com-

prehension score = 7.71) or partially correct (7.03) performed significantly better on
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our survey than those responding with neither (5.13) or incorrect (4.24) (post-hoc
M-WU, p < 0.001 for these four comparisons, corrected a = 0.005). These findings
further validate our comprehension score. Additional details of these results and the

associated statistical tests can be found in Section F.6.2.1.

F.4.1.2 Hypotheses Generated

We analyzed the data from Study-1 in an exploratory fashion intended to generate
hypotheses that could be tested in Study-2. We highlight here three key hypotheses

that emerged from the data.

Education Influences Comprehension We used poisson regression models to
explore whether various demographic factors were associated with differences in
comprehension. We found that a model including education as a regressor had
greater explanatory power than a model without (see Section F.6.2.2 for further

details).

Disagreement with the Rule is Associated with Higher Comprehension
Scores We asked participants for their opinion on the presented rule in a free re-
sponse question (Q15). These responses were qualitatively coded to capture partici-
pant sentiment toward the rule in one of five categories — Agree: generally positive
sentiment towards rule; Depends: describes both pros and cons of the given rule;
Disagree: generally negative sentiment towards rule; Not understood: expresses
confusion about rule; None: no answer, or lacks opinion on appropriateness of the
rule. Participants who expressed disagreement with the rule performed better (mean

comprehension score = 7.02) than those who expressed agreement (5.50), did not
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understand the rule (4.44), or provided no response (5.09) to the question (post-hoc
M-WU, p < 0.005 for these three comparisons; corrected a@ = 0.05/10 = 0.005).

Section F.6.2.3 provides further details.
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Fi1GURE F.1: Comprehension scores grouped by questions. In (a),
self-reported understanding of the rule was not related to compre-
hension score. X-axis is reversed for figure and correlation test. In
(b), rule compliance (leftmost on the x-axis) was associated with
higher comprehension scores. One participant who did not provide
a response was excluded from this figure and the relevant analysis.
Finally, in (c), participants who provided either correct or partially
correct responses tended to perform better.

Non-Compliance is Associated with Lack of Understanding We were in-
terested in understanding why some participants failed to adhere to the rule, as
measured by their self-report of rule usage in Q14. We labeled those who responded
with either having used their own personal notions of fairness (n = 29) or some com-
bination of their personal notions and the rule (n = 28) as “non-compliant" (NC),
with the remaining n = 89 labeled as “compliant" (C). One participant who did not
provide a response was excluded from this analysis, conducted using x? tests.
Non-compliant participants were less likely to self-report high understanding
of the rule in Q13 (see Fig. F.12). Moreover, non-compliance also appears to be

associated with a reduced ability to correctly explain the rule in Q12 (see Fig. F.13).
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This fits with the overall strong relationship we observed among comprehension
scores, self-reported understanding, ability to explain the rule, and compliance.
Further, negative participant sentiment towards the rule (Q15) also appears
to be associated with greater compliance (see Fig. F.14). Thus, non-compliant
participants appear to behave this way because they do not understand the rule,

rather than because they do not like it. Refer to Section F.6.2.3 for further details.

F.4.2 Study-2

We first confirm the validity of our comprehension score, then compare comprehen-

sion across definitions and examine the hypotheses generated in Study-1.

F.4.2.1 Score Validation

We validated our metric using the same approach used in Study-1, i.e., assessing
both internal validity and correlation with self-report and free-response questions.

We report the results of this assessment here.

Internal Validity We again used Cronbach’s a and item-total correlation to as-
sess internal validity of the comprehension score. An initial assessment using all 349
responses yielded Cronbach’s a = 0.38, and item-total correlation > 0.3 for only
four of the nine comprehension questions. Since both measures performed below
established thresholds [85, 173|, we investigated further and repeated these mea-
surements individually for each fairness-definition condition (DP, FNR, FPR, EO).
This procedure showed stark differences in Cronbach’s « based on definition: DP

= 0.64, FNR = 0.39, FPR = 0.49, EO = 0.62. Item-total correlations followed a
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similar pattern: best in DP, worst in FNR. Based on these differences, we itera-
tively removed problematic questions from the score on a per-definition basis until
all remaining questions achieved an item-total correlation of > 0.3 [85]. By re-
moving poorly performing questions, we increase our confidence that the measured
comprehension scores are meaningful for further analysis. Table .2 specifies which

questions were retained for analysis in each definition.

Questions
Q3 Q4 Q5 Q6 Q7 Q8 Q9 Q10 QIl1
DP X X X X X X X
FNR X X X X
FPR X X X X X X X
EO X X X X X X X

TABLE F.2: Questions that were used for downstream analysis after
iterative removal of questions with poor item-total correlation.

Because questions were dropped on a per-definition basis, the range of the result-
ing scores varied from 4-7 depending on the definition, rather than being a uniform
9. We normalized this treating comprehension score as a percentage of the maxi-
mum for each condition rather than a raw score. We report this adjusted score in

the remainder of §F.4.2.

Question Correlation As in Study-1, we compare comprehension scores with
responses to self-report and free response questions included in our survey.

First, we compared comprehension score to self-reported rule understanding
(Q13), as described in §F.4.1.1. The median response was “agree” (Q1 =2, Q3 = 3).

We assess the correlation between these responses and comprehension score using
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Spearman’s rho (appropriate for ordinal data). Unlike in Study-1, there was no rela-
tionship between self-reported understanding and comprehension score (Fig. F.1a).

Next, we compared comprehension score to a self-report question about the
participant’s use of the rule (Q14), as described in §F.4.1.1. A K-W test revealed a
relationship between self-reported rule usage and comprehension score (p < 0.001).
We find that participants who claimed to use only the rule tended to score higher
(mean comprehension score = 0.60) than those who used their own notions (0.47) or
a combination (0.45) thereof (post-hoc M-WU, p < 0.01 for both tests; corrected o =
0.05/3 = 0.017). This suggests that participants are answering at least somewhat
honestly: when they try to apply the rule, comprehension scores improve (see Fig.
F.1b).

Finally, we asked participants to explain the rule in their own words (Q12).
Each response was then qualitatively coded as one of five categories, as described
in SF.4.1.1. These results can be seen in Fig. F.lc. A K-W test revealed a re-
lationship between comprehension score and coded responses to Q12 (p < 0.001).
Correct (mean comprehension score = 0.86) responses were associated with higher
comprehension scores than partially correct (0.60), neither (0.44), incorrect (0.52),
and none (0.46) responses (p < 0.001 for all); partially correct responses were
also associated with higher comprehension scores than neither and none responses
(p < 0.001 for both). No other differences were found (post-hoc M-WU; corrected
a = 0.05/10 = 0.005). These findings support our claim that our comprehension

score is a valid measure of fairness-rule comprehension.
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Covariate Est. 95% CI D

Education

HS 0.02 [-0.08, 0.12]  0.720
Post-secondary, no BS ~ 0.09  [-0.01, 0.19]  0.091
Bachelor’s and above  0.17  [0.08, 0.27] < 0.001

Definition

EO -0.04  [-0.11,0.02]  0.218
FPR -0.05 [-0.11,0.02]  0.138
FNR -0.14 [-0.20, -0.07] < 0.001

TABLE F.3: Regression table for the best fit model, with two covari-
ates: education (baseline: no HS) and definition (baseline: DP). Est.
= estimate, CI = confidence interval.

F.4.2.2 Education and Definition are Related to Comprehension Score
One hypothesis generated by Study-1 was that comprehension score is positively cor-
related with education level. We investigated this hypothesis using linear regression
models.

Eleven models were tested, regressing different combinations of demographics
(ethnicity, gender, education, and age) and condition (fairness definition). Models
were compared using Akaike information criterion (AIC), a standard method of
evaluating model quality and performing model selection [6]. Comparison by AIC
revealed that the model using just education (edu) and fairness definition (def) as
regressors was the model of best fit. In this model, having a Bachelor’s degree or
above resulted in a score increase of 0.17, and the FNR condition caused a score
decrease of -0.14 (p < 0.001 for both; corrected aw = 0.05/11 = 0.0045). A regression
table of the best fit model is below, in Table F.3.

AIC results of each of the eleven models, along with the relevant regressors,
can be seen in Table F.4 in Section F.6.3.1. Comprehension score as a function of

education and fairness definition can be seen in Figs. F.2 and F.3.
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F.4.2.3 Greater Negative Sentiment Toward the Rule is Associated with

Higher Comprehension Scores

In Study-1, we found a relationship between participant sentiment towards the rule
and comprehension score. To better interrogate this phenomenon, in Study-2 we
added two more questions to the survey to directly address the issue of sentiment,
rather than relying on a free response question. One (Q15) asks, “To what extent
do you agree with the following statement: I like the hiring rule?", and is evaluated
on a five-point Likert scale from “strongly agree" (1) to “strongly disagree" (5). The

other (Q16) asks, “To what extent do you agree with the following statement: I
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agree with the hiring rule?", and is also evaluated on a five-point Likert scale from
“strongly agree" (1) to “strongly disagree" (5).

Using Spearman’s rho, we assessed the correlation between responses to these
two questions and comprehension score. A minor correlation was found between
liking the rule and comprehension score, in that those who disliked the rule were
more likely to have higher comprehension scores (p = —0.15,p < 0.01; see Fig. F.4).
No correlation was found between agreeing with the rule and comprehension score

(see Fig. F.5).
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F.4.2.4 Non-Compliance is Associated with Lack of Understanding

A final hypothesis generated in Study-1 involves non-compliance: i.e., why do partic-
ipants who report not using the rule to answer the comprehension questions behave
this way? In Study-1, we found that this was due to the fact that non-compliant
participants were less able to understand the rule, rather than because they did not
like it. We also observed this in our results form Study-2: compliant participants
exhibited higher self-reported understanding of the rule (p < 0.001, Fig. F.16),
were more likely to correctly explain the rule (p < 0.001,Fig. F.17), and were signif-
icantly more likely to dislike the rule (p < 0.05, Fig. F.18). Refer to Section F.6.4
for more details. As with comprehension score, we observed no relationship between

compliance and agreement with the rule (Fig. F.19).

F.5 Discussion

Bias in machine learning is a growing threat to justice; to date, ML bias has been
documented in both commercial and government applications, in sectors such as
medicine, criminal justice, and employment. In response, ML researchers have pro-
posed various notions of fairness to correct these biases. Most ML fairness defi-
nitions are purely mathematical, and require some knowledge of machine learning.
While they are intended to benefit the general public, it is unclear whether the
general public agrees with — or even understands — these notions of ML fairness.

We take an initial step to bridge this gap by asking do people understand the
notions of fairness put forth by ML researchers? To answer this question we develop

a short questionnaire to assess understanding of three particular notions of ML
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fairness (demographic parity, equal opportunity, and equalized odds). We find that
our comprehension score (with some adjustments for each definition) appears to
be a consistent and reliable indicator of understanding the fairness metrics. The
comprehension score demonstrated in this work lays a foundation for many future
studies exploring other fairness definitions.

We do find, however, that comprehension is lower for equal opportunity, false
negative rate than other definitions. In general, comprehension scores for equal
opportunity (both FNR and FPR) were less internally consistent than other fairness
rules, suggesting participant responses were also more “noisy” for equal opportunity.
This is somewhat intuitive: equal opportunity is difficult to understand, as it only
involves one type of error (FNR or FPR) rather than both. Furthermore, FNR
participants had the lowest comprehension scores and the lowest consistency of all
conditions. We believe this finding also matches intuition: FNR is a strange notion
in the context of hiring, as it concerns only those who were not hired or offered jobs.
Indeed, in free-response questions several participants mentioned that they do not
understand why qualified candidates are not hired. We believe many participants
fixated on this strange setting, impacting their comprehension scores. This finding
is potentially problematic, as equal opportunity definitions are increasingly used in
practice. Indeed, major fairness tools such as Google What-If tool [222] and the IBM
AT Fairness 360 [22] specifically focus on equal opportunity. Further work should be
put into making descriptions of nuanced fairness metrics more accessible.

Our analysis also identified other issues that should be considered when thinking
about mathematical notions of fairness. First, we find that education is a strong

predictor of comprehension. This is especially troubling, as the negative impacts
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of biased ML are expected to disproportionately impact the most marginalized [18§]
and displace employment opportunities for those with the least education [90]. Lack
of understanding may hamper these groups’ ability to effectively advocate for them-
selves. Designing more accessible explanations of fairness should be a top research
priority.

Second, we find that those with the weakest comprehension of fairness metrics
also express the least negative sentiment toward them. When fairness is a concern,
there are always trade-offs — between accuracy and equity, or between different
stakeholders, and so on. Balancing these trade-offs is an uncomfortable dilemma of-
ten lacking an objectively correct solution. It is possible that those who comprehend
this dilemma also recognize the precarious trade-off struck by any mathematical def-
inition of fairness, and are therefore dissatisfied with it. From another perspective,
this finding is more insidious. If those with the weakest understanding of Al bias are
also least likely to protest, then major problems in algorithmic fairness may remain

uncorrected.

F.6 Extra Information

F.6.1 Methods

F.6.1.1 Cognitive Interviews

We recruited 9 participants from a large metropolitan area using Craigslist. We

required participants to be over 18 years of age and fluent in English. Participants
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ranged between the ages of 20 and 66. These interviews took place on our organi-
zation’s campus and lasted about 1 hour. All participants signed a written consent
form prior to the interview, and were paid $30 for their time.

During these interviews, participants completed a preliminary version of the
survey used in Study-1. After each survey question, we asked the participants
several interview questions related to their comprehension of and feelings toward
the survey. We found that some participants tended to use their own personal
notions of fairness when answering comprehension questions rather than using the
definition we provided. We were concerned that this would limit our ability to
effectively measure comprehension. To address this problem, we rewrote several

parts of our survey and added two new questions (Q14 and Q15).

F.6.1.2 Non-Expert Verification

We designed this study to assess non-expert understanding and opinions of ML fair-
ness metrics. To this end, we asked respondents to self-rate their level of expertise
in a variety of fields, including ML, at the end of the survey (see Section F.7.3). A
number of participants did report having “expert" level experience in ML (n = 2 out
of 147 in Study-1, and n = 15 out of 349 in Study-2). We considered removing these
participants from the analyses, but ultimately did not because there was no rela-
tionship between self-reported ML expertise and comprehension score (Spearman’s

rho, for both studies).
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F.6.2 Study-1: Detailed Results
F.6.2.1 Owur Survey Effectively Captures Rule Comprehension

We find that our survey is internally consistent, and effectively measures participant
comprehension of demographic parity. The former we evaluated using Cronbach’s «
and item-total correlation (discussed in §F.4.1.1), and the latter using two self-report
measures and one free response question.

See Fig. F.6 for participant performance per question.
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FiGURE F.6: Number of participants answering each question cor-
rectly. Each panel contains all 147 participants.

Self-reported rule understanding and use are reflected in comprehension
score First, we compared comprehension score to self-reported rule understand-
ing (Q13). Higher comprehension scores were associated with greater confidence
in understanding (Spearman’s rho), suggesting that participants were accurately

assessing their ability to apply the rule (see Fig. F.7).
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FiGure F.7: Comprehension score grouped by response to Q13. Self-
reported understanding of the rule was associated with higher com-
prehension scores. X-axis is reversed for figure and correlation test.

Next, we compared comprehension score to a self-report question about the par-
ticipant’s use of the rule (Q14) Participants who claimed to use only the rule tended
to score higher than those who used their own notions of fairness or a combination
thereof (K-W test, and post-hoc M-WU), suggesting that participants are answering
somewhat honestly: when they try to apply the rule, comprehension scores improve

(see Fig. F.8).
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Fi1Gure F.8: Comprehension score grouped by response to Q14. Rule

compliance (leftmost on the x-axis) was associated with higher com-

prehension scores. One participant who did not provide a response
was excluded from the figure and relevant analysis.
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Participants with higher comprehension scores are better able to explain
the rule To further validate our comprehension score, we asked participants to
explain the rule in their own words (Q12). Responses were qualitatively coded as
one of five categories: correct, partially correct, neither, incorrect, or none
(as discussed in §F.4.1.1). The results of this coding can be seen can be seen in
Fig. F.9. Participants providing correct explanations of the rule attained higher
comprehension scores (k-W test, and post-hoc M-WU), further corroborating our

claim that our comprehension score is a valid measure of fairness rule comprehension.
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(45) correct (16) (42) (5)
(39)

Assigned Code (Q12)

FiGure F.9: Comprehension score grouped by code assigned to Q12
response. Participants who provided either correct or partially correct
responses tended to perform better.

F.6.2.2 Education Influences Comprehension

During the cognitive interview phase, we observed a possible trend of comprehension
scores being lower for older participants and those with less educational attainment.
If true, this would suggest that fairness explanations should be carefully validated to
ensure they can be used with diverse populations. We investigated this hypothesis,

in an exploratory fashion, using poisson regression models.
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Three models were tested. The first regressed score against all four demographic
categories as predictors (gender, age, ethnicity, and education), the second omitted
education, and the third tested only education. Models were compared using Akaike
information criterion (AIC), a standard method of evaluating model quality and
performing model selection [6]. Comparison by AIC revealed that model 1 (all four
categories) was a better predictor for comprehension score than models 2 or 3 (AIC
= 643.3, 651.2, and 660.5, respectively; difference = 0.0, 7.9, and 17.1). In model
1, only education showed correlation with comprehension score (effect size = 1.40,

p < 0.05). Further work is needed to confirm this exploratory result.
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FiGure F.10: Comprehension score grouped by education level.
Higher education level was associated with higher comprehension
scores.

F.6.2.3 Disagreement with the Rule is Associated with Higher Compre-

hension Scores

Participants were asked for their opinion on the presented rule in another free re-
sponse question (Q15). These responses were then qualitatively coded to capture
participant sentiment towards the rule as one of five categories: agree, depends,

disagree, not understood, or none (as discussed in §F.4.1.2).
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Ficure F.11: Comprehension score grouped by code assigned to
Q15 response. Participants who exhibited negative sentiment toward
the rule responses tended to perform better.

This question was added based on the cognitive interviews (see Section F.6.1.1),
where perception seemed to influence compliance. The results of coding Q15 can be
seen in Fig. F.11. Participants who expressed disagreement with the rule performed
better than those who expressed agreement, did not understand the rule, or provided
no response to the question (K-W test, post-hoc M-WU). Note that this result should
not be interpreted as an overall finding on the appropriateness of demographic parity.
Instead we anticipate the perceptions of appropriateness of any fairness definition

will be highly context-dependent.

Non-Compliance is Associated with Lack of Understanding We were in-
terested in understanding why some participants failed to adhere to the rule, as
measured by their self-report of rule usage in Q14. After labeling participants as
either “non-compliant" (NC, n = 57) or “compliant" (C, n = 89), we conducted a
series of y? tests to investigate this phenomenon.

Non-compliant participants were less likely to self-report high understanding of

the rule in Q13 (see Fig. F.12). Moreover, non-compliance also appears to be
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associated with a reduced ability to correctly explain the rule in Q12 (see Fig.

F.13). Further, negative participant sentiment towards the rule (Q15) also appears

to be associated with greater compliance (see Fig. F.14). Thus, non-compliant

participants appear to behave this way because they do not understand the rule,

rather than because they do not like it.

F.6.2.4
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F1GURE F.12: Self-report of understanding (Q13) split by compliance

(Q14). NC participants tend to report less confidence in their ability

to apply the rule. SA = strongly agree, A = agree, N = neither agree
nor disagree, D = disagree, SD = strongly disagree.
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FIGURE F.13: Correctness of rule explanation (Q12) split by com-

pliance (Q14). NC participants tend to be less able to explain the

presented rule in their own words. C = correct, PC = partially cor-
rect, N = neither, I = incorrect, NA = none.

Decision Scenarios

For Study-1 we designed three decision-making scenarios to test whether the per-

ceived importance or realism of a particular scenario influenced comprehension score.

They are as follows:
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FIGURE F.14: Participant agreement with rule (Q15) split by com-

pliance (Q14). NC participants tend to harbor less negative sentiment

towards the rule. A = agree, De = depends, D = disagree, NU = not
understood, NA = none.

e Art Project (AP): distributing awards for art projects to primary school

students,

e Employee Awards (EA): distributing employee awards at a sales company,

and

e Hiring (HR): distributing job offers to applicants.

In each scenario the students/employees/applicants are partitioned into two groups
(parents’ occupation for the first scenario, and binary gender for the other two sce-
narios). We use a between-subjects design: participants are randomly partitioned
into three conditions, one for each scenario (AP, EA, or HR). For each condition
we define the fairness rule in the context of the decision-making scenario (see Sec-
tion F.7 for the full surveys).

Next we describe our main conclusion related to the different decision-making

scenarios in Study-1: the scenario does not influence comprehension score.

Scenario does not Influence Comprehension Scores (RQ4) We were con-

cerned that less important and /or realistic scenarios would cause participants to take
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the survey less seriously, and therefore perform more poorly. To test this, partici-
pants were randomly assigned to a scenario, resulting in the following distribution:
AP = 41, EA = 49, HR = 57.

A K-W test revealed no differences between scenarios in terms of comprehension
score (mean comprehension scores: AP = 6.0, EA = 6.74, HR = 5.86 ). However,
differences did exist between scenarios in terms of importance (assessed in Q2),
measured in hours of effort deemed necessary to make the relevant decision (K-W,
p < 0.001). Post-hoc M-WU revealed that participants believed making a decision
in the AP scenario merited fewer hours of effort (mean = 3.15hrs) than in the EA
(13.52hrs, p < 0.001) or HR (15.23hrs, p < 0.001) scenarios (corrected v = 0.05/3 =

0.017). See Fig. F.15 for distributions of responses.
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FicURE F.15: Importance of a scenario by proxy of hours of effort
necessary to make a decision in each scenario. AP merited less hours

of effort than both EA and HR.

Of note, it is possible that perceived realism, assessed in Q1 on a five-point
Likert scale, was also influenced by scenario (K-W, p = 0.051), but we may need
larger sample sizes to confirm this. Regardless, while the nature of a scenario does
influence participant perception in terms of importance and (possibly) realism, it
does not appear to influence comprehension (at least for the scenarios we chose).

For this reason, we chose to test a single scenario (HR) in Study-2.
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F.6.3 Study-2: Detailed Results
F.6.3.1 Model Selection

In §F.4.2.2 we assessed eleven linear regression models for predicting comprehension
scores. The best fit model, determined by model selection via AIC, included only
education (edu) and fairness definition (def) as regressors. The results of model

selection are below in Table I .4.

Model regressors AIC dAIC
edu + def -51.0 0.0
edu -39.1 12.0
gender + edu -36.2 14.9
gender + age + eth + edu + def -33.8 17.2
age + edu -30.5 20.5
gender + age + edu -27.6 234
def -25.7 25.4
gender + age + eth + edu -23.8 27.3
gender + age + def -11.1 39.9
gender + age + eth + def -8.4 42.6
gender + age + eth 1.1 52.1

TABLE F.4: Models tested in §F.4.2.2, sorted by best to least fit.
The first model in the table (edu + def) is the model of best fit. dAIC
= difference from model with lowest AIC value.

F.6.4 Non-Compliance

In §F.4.2.4 we sought to further investigate the findings of Study-1 with regards to
compliance (Q14). To do so, we labeled those who responded (in Study-2) with
either having used their own personal notions of fairness (n = 26) or some combi-
nation of their personal notions and the rule (n = 148) as “non-compliant" (NC),

with the remaining n = 174 labeled as “compliant" (C). One participant who did
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not provide a response was excluded from this analysis, conducted using KW and
x? tests.

Non-compliant participants were less likely to self-report high understanding of
the rule in Q13 (KW test, p < 0.001, see Fig. F.16). Moreover, non-compliance also
appears to be associated with a reduced ability to correctly explain the rule in Q12
(x? test, p < 0.001, see Fig. F.17). This fits with the overall strong relationship we
observed among comprehension scores, ability to explain the rule, and compliance.

Further, greater dislike towards the rule (Q15) also appears to be associated
with greater compliance (KW test, p < 0.05, see Fig. F.18). However, there was no
relationship between disagreement towards the rule (Q16) and compliance (see Fig.
F.19).

These results largely corroborate the notion that non-compliant participants
appear to behave this way because they do not understand the rule, rather than

because they do not like it.

compliant
compliant 5

[
I
0.00 0.25 0.50 0.75 1.00
Proportion of participants

Q13ratng M sDM D N[ AN sSA

fon 1 .
]
T

FIGURE F.16: Self-report of understanding (Q13) split by compliance

(Q14). NC participants tend to report less confidence in their ability

to apply the rule. SA = strongly agree, A = agree, N = neither agree
nor disagree, D = disagree, SD = strongly disagree.
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FIGURE F.17: Correctness of rule explanation (Q12) split by com-

pliance (Q14). NC participants tend to be less able to explain the

presented rule in their own words. C = correct, PC = partially cor-
rect, N = neither, I = incorrect, NA = none.
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FIGURE F.18: Participant liking for rule (Q15) split by compliance

(Q14). NC participants tend to dislike the rule less than C par-

ticipants. SA = strongly agree, A = agree, N = neither agree nor
disagree, D = disagree, SD = strongly disagree.

F.7 Surveys

F.7.1 Study-1 Survey

Each of the surveys are split into four main sections. The first section is the consent
form which can be found in Appendix F.8. The second section describes the scenario
and asks questions about the given scenario (§F.7.1.1). The third section describes
the fairness metric, defined as the rule, used (in this case it is demographic parity)
and asks specific questions about the metric (§F.7.1.2). Finally the last section asks

for demographic information (§F.7.3).
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FIGURE F.19: Participant agreement with rule (Q16) split by com-

pliance (Q14). No differences were found between NC and C par-

ticipants. SA = strongly agree, A = agree, N = neither agree nor
disagree, D = disagree, SD = strongly disagree.

F.7.1.1 Scenario descriptions and questions

The following is shown to each participant:
It is very important that you read each question carefully and think about your
answers. The success of our research relies on our respondents being thoughtful and

taking this task seriously.
[J T have read the above instructions carefully.

We then introduce one of three different decision making scenarios, described
below, followed by two questions. Words that vary across scenario in the questions

are shown as <art project, employee awards, hiring>.

Art project A fourth grade teacher is reviewing 20 student art projects. They will
award lollipops to the top 4 students who put the most effort into their projects.
The teacher knows that some of the students have artists as parents, who might
have helped their children with their art project. The teacher’s goal is to give out
lollipops only based on the amount of effort that the student themselves put into
their projects.

The teacher uses the following criteria to decide who should get a lollipop:
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e Elaborateness of each project.

e Creativity of each project.

About 50% of the students have artists as parents, and 50% do not.

In the past, students with artists as parents typically put more effort into their
projects.

In this group of students there is a wide range of project quality (as measured
by elaborateness and creativity). However, this range of quality is about the same
between students with artists as parents and those without.

The teacher wants to make sure that they award lollipops in a fair way, no matter

whether the students’ parents are artists or not.

Employee awards A manager at a sales company is deciding which of their 100
employees should receive each of 10 mid-year awards. The manager’s goal is to give
awards to employees who will have high net sales at the end of the year.

The manager uses the following criteria to decide who should get an award:

e Recent performance reviews
e Mid-year net sales

e Number of years on the job

About 50% of the employees are men, and 50% are women.

In the past, men have achieved higher end-of-year net sales than women.

In this group of employees, there is a wide range of qualifications (as measured by
performance reviews, mid-year net sales, and number of years on the job). However,

this range of qualifications is about the same between male and female employees.
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The manager wants to make sure that this awards process is fair to the employees,

no matter their gender.

Hiring A hiring manager at a new sales company is reviewing 100 new job appli-
cations. Each applicant has submitted a resume, and has had an interview. The
manager will send job offers to 10 out of the 100 applicants. Their goal is to make
offers to applicants who will have high net sales after a year on the job.

The manager will use the following to decide which applicants should receive job

offers:
e Interview scores
e Quality of recommendation letters
e Number of years of prior experience in the field

About 50% of the applicants are men, and 50% are women.

In the past, men have achieved higher net sales than women, after one year on
the job.

In this applicant pool there is a wide range of applicant quality (as measured
by interview scores, recommendation letters, and years of prior experience in the
field). However, the range of quality is about the same for both male and female
applicants.

The hiring manager wants to make sure that this hiring process is fair to appli-

cants, no matter their gender.

Questions
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1. To what extent do you agree with the following statement: a scenario similar

to the one described above might occur in real life.

Strongly agree

o Agree

Neither agree nor disagree

e Disagree

Strongly Disagree

2. How much effort should the <teacher, manager, hiring manager> put in to

make sure this decision is fair? [short answer - number of hours|

F.7.1.2 Rule descriptions and questions

Unless otherwise noted the rule description is shown above each of the questions for

reference. Correct answers are noted in red.

Art project The teacher uses the following award rule to distribute lollipops:
The fraction of students who recewve lollipops that have artist parents should equal
the fraction of students in the class that have artist parents. Similarly, the fraction
of students who receive lollipops that do mot have artist parents should equal the
fraction of students in the class that do not have artist parents.

Example 1: If 10 out of the 20 students in the class have artist parents, then
2 out of the 4 lollipops would be awarded to students with artist parents (and the

remaining 2 would be awarded to students without artist parents).
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Example 2: If 5 out of the 20 students in the class have artist parents, then 1
out of the 4 lollipops would be awarded to students with artist parents (and the
remaining 3 would be awarded to students without artist parents).

In the next section, we will ask you some questions about the information you
have just read. Please note that this is not a test of your abilities. We want to
measure the quality of the description you read, not your ability to take tests or
answer questions.

Please note that we ask you to apply and use ONLY the above award
rule when answering the following questions. You will have an opportu-

nity to state your opinions and feelings on the rule later in the survey.

3. Suppose a different teacher is considering awarding lollipops to the whole 4th
grade. There are 100 students with artist parents, and 200 students without
artist parents. The teacher decides to award 10 lollipops to students with
artist parents. Assuming the teacher is required to use the award rule

above, how many students without artist parents need to receive lollipops?

4. Assuming the teacher is required to use the award rule above, in
which of these cases can a teacher award more lollipops to students without

artist parents than to students with artist parents?
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(a) When the students without artist parents have higher-quality projects

(i.e., more elaborate and more creative) than those with artist parents.

(b) When there are more students without artist parents than those with

artist parents.

(¢c) When students without artist parents have more creative projects than

those with artist parents.

(d) This cannot happen under the award rule.

5. Assuming the teacher is required to use the award rule above, is the
following statement TRUE OR FALSE: Even if a student with artist parents
has a project that is of the same quality (i.e., equally elaborate and equally
creative) as another project by a student without artist parents, they can be

treated differently (ie., only one of the students might get a lollipop).

6. Assuming the teacher is required to use the award rule above, is
the following statement TRUE OR FALSE: If all students without artist par-
ents have low-quality projects (i.e., low elaborateness and low creativity), but
the teacher awards lollipops to some of them, then any lollipops awarded to
students with artist parents must be awarded to those who have low-quality

projects.

7. Assuming the teacher is required to use the award rule above, is the
following statement TRUE OR FALSE: Suppose the teacher is distributing 10
lollipops amongst a pool of students that includes students with and without

artist parents. Even if all students with artist parents have low-quality (i.e.,
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low elaborateness and low creativity) projects, some of them must still receive

lollipops.

8. Assuming the teacher is required to use the award rule above, is
the following statement TRUE OR FALSE: This award rule always allows the
teacher to award lollipops exclusively to the students who have the highest

quality (i.e., most elaborate and most creative) projects.

In the two examples above there are 20 students. Consider a different scenario,
with 6 students — 4 with artist parents and 2 without, as illustrated below.
The next three questions each give a potential outcome for all six students (i.e.,
which of the 6 students receive awards). Please indicate which of the outcomes

follow the award rule above.

9. Alternative scenario 1:

Does this distribution of awards obey the award rule? Yes

10. Alternative scenario 2:
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Does this distribution of awards obey the award rule? No

11. Alternative scenario 3:

—_—— ==

Does this distribution of awards obey the award rule? No

12. In your own words, explain the award rule. [short answer| (The rule is not

shown above this question)

13. To what extent do you agree with the following statement: I am confident I
know how to apply the award rule described above?
e Strongly agree
o Agree
e Neither agree nor disagree
e Disagree
e Strongly Disagree

14. Please select the choice that best describes your experience: When I answered

the previous questions...
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(a) T applied the provided award rule only.

(b) T used my own ideas of what the correct award decision should be rather

than the provided award rule.

(c) T used a combination of the provided award rule and my own ideas of

what the correct award decision should be.
15. What is your opinion on the award rule? Please explain why. [short answer|

16. Suppose that you are the teacher whose job it is to distribute lollipops to
students based on the criteria listed above (i.e., elaborateness of each project,
creativity of each project). How would you ensure that this process is fair?

[short answer]

17. Was there anything about this survey that was hard to understand or answer?

[short answer]

Employee awards The manager uses the following award rule to distribute awards:
The fraction of employees who receive awards that are female should equal the frac-
tion of employees that are female. Similarly, fraction of employees who receive
awards that are male should equal the fraction of employees that are male.

Example 1: If there are 50 female employees out of 100, then 5 out of the 10
awards should be awarded to female employees (and the remaining 5 would be made
to male employees).

Example 2: If there are 30 female employees out of 100, then 3 out of the 10
awards should be awarded to female employees (and the remaining 7 would be made

to male employees).
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In the next section, we will ask you some questions about the information you
have just read. Please note that this is not a test of your abilities. We want to
measure the quality of the description you read, not your ability to take tests or
answer questions.

Please note that we ask you to apply and use ONLY the above award
rule when answering the following questions. You will have an opportu-

nity to state your opinions and feelings on the rule later in the survey.

3. Suppose a different manager is considering employees for a different award.
There are 100 male employees and 200 female employees, and they decide to
give awards to 10 male employees. Assuming the manager is required
to use the award rule above, how many female employees do they need to

give awards to?

4. Assuming the manager is required to use the award rule above, in
which of these cases can a manager give more awards to female employees than

to male employees?

(a) When there are more well-qualified female employees than well-qualified
male employees (i.e., more women have better performance reviews, higher

mid-year net sales, and more years on the job).
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(b) When there are more female employees than male employees.

(¢) When female employees receive higher performance reviews than male

employees.

(d) This cannot happen under the award rule.

5. Assuming the manager is required to use the award rule above, is
the following statement TRUE OR FALSE: Even if a male employee’s qualifi-
cations look similar to a female employee’s (in terms of performance reviews,
mid-year net sales, and years on the job), he can be treated differently (i.e.,

only one of the employees gets an award).

6. Assuming the manager is required to use the award rule above, is the
following statement TRUE OR FALSE: If all female employees are unqualified
(i.e., have low performance reviews, low mid-year net sales, and few years on
the job), but you give awards to some of them, then awards given to male

employees must be made to unqualified male employees.

7. Assuming the manager is required to use the award rule above, is the
following statement TRUE OR FALSE: Suppose the manager is distributing
10 awards amongst a pool that includes both male and female employees. Even
if all male employees are unqualified for an award (i.e., have low performance
reviews, low mid-year net sales, and few years on the job), some of them must

still receive awards.

8. Assuming the manager is required to use the award rule above, is

the following statement TRUE OR FALSE: This award rule always allows the
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manager to distribute awards exclusively to the most qualified employees (i.e.,
employees with better performance reviews, high mid-year net sales, and high

number of years on the job).

In the two examples above there are 100 employees. Consider a different scenario,
with 6 employees— 4 female and 2 male, as illustrated below. The next three
questions each give a potential outcome for all six employees (i.e., which of the 6

employees receive awards). Please indicate which of the outcomes follow the award

rule above.

ala

9. Alternative scenario 1:

ﬁ

—_—— =

Does this distribution of awards obey the award rule? Yes

10. Alternative scenario 2:

ala

Does this distribution of awards obey the award rule? No
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11. Alternative scenario 3:

—_—— ==

Does this distribution of awards obey the award rule? No

12. In your own words, explain the award rule. [short answer| (The rule is not

shown above this question)

13. To what extent do you agree with the following statement: I am confident I

know how to apply the award rule described above?

e Strongly agree

o Agree

Neither agree nor disagree

e Disagree

Strongly Disagree

14. Please select the choice that best describes your experience: When I answered
the previous questions...
(a) I applied the provided award rule only.

(b) T used my own ideas of what the correct award decision should be rather

than the provided award rule.

(c) I used a combination of the provided award rule and my own ideas of

what the correct award decision should be.
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15. What is your opinion on the award rule? Please explain why. [short answer|

16. Suppose that you are the manager whose job it is to distribute mid-year awards
to employees based on the criteria listed above (i.e., recent performance re-
views, mid-year net sales, number of years on the job). How would you ensure

that this process is fair? [short answer]

17. Was there anything about this survey that was hard to understand or answer?

[short answer]

Hiring The hiring manager uses the following hiring rule to send out offers: The
fraction of applicants who receive job offers that are female should equal the fraction
of applicants that are female. Similarly, fraction of applicants who receive job offers
that are male should equal the fraction of applicants that are male.

Example 1: If there are 50 female applicants out of the 100 applicants, then 5
out of the 10 offers would be made to female applicants (and the remaining 5 would
be made to male applicants).

Example 2: If there are 30 female applicants out of the 100 applicants, then 3
out of the 10 offers would be made to female applicants (and the remaining 7 would
be made to male applicants).

In the next section, we will ask you some questions about the information you
have just read. Please note that this is not a test of your abilities. We want to
measure the quality of the description you read, not your ability to take tests or

answer questions.
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Please note that we ask you to apply and use ONLY the above hiring
rule when answering the following questions. You will have an opportu-

nity to state your opinions and feelings on the rule later in the survey.

3. Suppose a different hiring manager is considering applicants for a different job.
There are 100 male applicants and 200 female applicants, and they decide
to send offers to 10 male applicants. Assuming the hiring manager is
required to use the hiring rule above, how many female applicants do

they need to send offers to?

4. Assuming the hiring manager is required to use the hiring rule
above, in which of these cases can a hiring manager make more job offers

to female applicants than to male applicants?

(a) When there are more well-qualified female applicants than well-qualified
male applicants (i.e., more women have higher interview scores, higher
quality recommendation letters, and more years of prior experience in the

field).
(b) When there are more female applicants than male applicants.

(c) When female applicants receive better interview scores than male appli-

cants.
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(d) This cannot happen under the hiring rule.

5. Assuming the hiring manager is required to use the hiring rule
above, is the following statement TRUE OR FALSE: Even if a male appli-
cant’s qualifications look similar to a female applicant’s (in terms of interview
scores, recommendation letters, and years of prior experience in the field), he
can be treated differently (i.e., only one of the applicants will receive a job

offer).

6. Assuming the hiring manager is required to use the hiring rule
above, is the following statement TRUE OR FALSE: If all female applicants
are unqualified (i.e., have low interview scores, low-quality recommendation
letters, and few years of prior experience in the field), but you send job offers
to some of them, then any job offers made to male applicants must be made

to unqualified male applicants.

7. Assuming the hiring manager is required to use the hiring rule
above, is the following statement TRUE OR FALSE: Suppose the hiring
manager is sending out 10 job offers to a pool that includes male and fe-
male applicants. Even if all male applicants are unqualified (i.e., have low
interview scores, low-quality recommendation letters, and few years of prior

experience in the field), some of them must still receive job offers.

8. Assuming the hiring manager is required to use the hiring rule

above, is the following statement TRUE OR FALSE: This hiring rule always
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allows the hiring manager to send offers exclusively to the most qualified appli-
cants (i.e., applicants with high interview scores, high quality recommendation

letters, and high number years of prior experience in the field).

In the two examples above there are 100 applicants. Consider a different scenario,
with 6 applicants — 4 female and 2 male, as illustrated below. The next
three questions each give a potential outcome for all 6 applicants (i.e., which of the

6 applicants receive job offers). Please indicate which of the outcomes follow the

hiring rule above.

ala

9. Alternative scenario 1:

ﬁ

Does this distribution of job offers obey the hiring rule? Yes

10. Alternative scenario 2:

ala

Does this distribution of job offers obey the hiring rule? No
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11. Alternative scenario 3:

—_—— ==

Does this distribution of job offers obey the hiring rule? No

12. In your own words, explain the hiring rule. [short answer| (The rule is not

shown above this question)

13. To what extent do you agree with the following statement: I am confident I

know how to apply the hiring rule described above?

e Strongly agree

o Agree

Neither agree nor disagree

e Disagree

Strongly Disagree

14. Please select the choice that best describes your experience: When I answered
the previous questions...
(a) I applied the provided hiring rule only.

(b) T used my own ideas of what the correct hiring decision should be rather

than the provided hiring rule.

(c) I used a combination of the provided hiring rule and my own ideas of

what the correct hiring decision should be.
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15. What is your opinion on the hiring rule? Please explain why. [short answer|

16. Suppose that you are the hiring manager whose job it is to send job offers
to applicants based on the criteria listed above (i.e., interview scores, quality
of recommendation letters, number of years of prior experience in the field).

How would you ensure that this process is fair? [short answer]

17. Was there anything about this survey that was hard to understand or answer?

[short answer]

F.7.2 Study-2: Survey

Each of the surveys are split into four main sections. The first section is the consent
form which can be found in Appendix F.8. The second section describes the hiring
scenario and asks questions about it (§F.7.2.1). The third section describes the
fairness metric, defined as the rule, used (in this case it is demographic parity) and
asks specific questions about the metric (§F.7.2.2). Finally the last section asks for

demographic information (§F.7.3).

F.7.2.1 Scenario description and questions

The following is shown to each participant (note that Step 3 is not shown to partic-
ipants with the DP definition):

It is very important that you read each question carefully and think about your
answers. The success of our research relies on our respondents being thoughtful and

taking this task seriously.

[J T have read the above instructions carefully.
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A company, Sales-a-lot, is reviewing their hiring process. They want to hire
applicants who are high performing, and they also want to make sure that their
hiring process is fair to their applicants, no matter their gender. To do this, Sales-
a-lot employs an external firm, Recruit-a-matic, which keeps track of all applicants.
This review will take place over one year.

For clarity at each stage of the hiring process we use images to represent the

hiring pool.

Step 1: Applicant Pool. At the beginning of the year, Sales-a-lot reviews all job
applicants, and sends job offers to some of them. The initial applicant pool is shown
with a gray background. For example, the following image shows an applicant pool

with 15 female applicants and 25 male applicants:

5
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Step 2: Sending Job Offers. Next, Sales-a-lot sends job offers to some of these
applicants, using the following criteria:

e Interview scores
e Quality of recommendation letters
e Number of years of prior experience in the field
Suppose that Sales-a-lot sends offers to 5 female applicants and 8 male applicants

(so 10 female and 17 male applicants didn’t receive offers). In the following image,

applicants who received a job offer are shown on the left (with a green background)
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and applicants who didn’t receive a job offer are shown on the right, with a red

background):

—— i ———

= g= d=

ESPESPECPECPECP
=Ho=To=To=Te =T

Step 3: Applicant Evaluation. For the rest of the year, Recruit-a-matic (the
external firm) keeps track of all applicants in the initial pool, whether they received
job offers or not. At the end of the year, Rectruit-a-matic finds out which applicants
were high performers, i.e. qualified (shown in dark), and which applicants were low

performers, i.e. unqualified (shown in light). For example, the following image

—

shows that most of the high performers received job offers, but some did not.
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Questions

1. To what extent do you agree with the following statement: a scenario similar

to the one described above might occur in real life.

e Strongly agree

o Agree
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e Neither agree nor disagree
e Disagree

e Strongly disagree

2. How much effort, in hours, should Sales-a-lot put in to make sure these deci-

sions were fair? [short answer - number of hours]

F.7.2.2 Rule descriptions and questions

The following sections provide fairness definitions (presented to participants as rules)
for Demographic Parity, Equal Opportunity (FNR and FPR), and Equalized Odds.
Unless otherwise noted the rule description is shown above each of the questions for

reference. Correct answers are noted in red.

Demographic Parity. Recruit-a-matic uses the following rule to determine whether
Sales-a-lot’s hiring decisions were fair:

The fraction of male candidates who receive job offers should equal the fraction
of female candidates who receive job offers.

Example 1: Suppose that over the past year, Recruit-a-matic finds that Sales-a-

lot received the following applicants (10 female and 12 male).

i
§
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If Sales-a-lot sent job offers to the following number of applicants (5 female and
6 male), then this would be fair according to the hiring rule (note that there are

other possible outcomes that are fair according to the hiring rule).
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Example 2: Suppose that over the past year, Recruit-a-matic finds that Sales-a-

lot reviewed a total of 100 applicants as follows (40 female and 60 male).

Poooetende
Pooaetenee
Pooaatende
Poeaetende
Poeoetende
Pooaetende
Pooaatende
Poeoetende
Poeoeeeade
Pooohtetde

If Sales-a-lot sent job offers to the following number of applicants (10 female and
15 male), then this would be fair according to the hiring rule (note that there are

other possible outcomes that are fair according to the hiring rule).

Boeee
ogee
Bogee
Godee
IREEL

In the next section, we will ask you some questions about the information you
have just read. Please note that this is not a test of your abilities. We want to
measure the quality of the description you read, not your ability to take tests or
answer questions.

Please note that we ask you to apply and use ONLY the above hiring
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rule when answering the following questions. You will have an opportu-

nity to state your opinions and feelings on the rule later in the survey.

3. Suppose a different company considered applicants for a different job. There

were 200 female applicants and 100 male applicants,
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and they did send job offers to 90 male applicants.

Assuming that Recruit-a-matic reviews their decisions using the hiring rule

above, how many female applicants should have received job offers?
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4. Assuming Recruit-a-matic reviews decisions using the hiring rule above, in
which of these cases could Sales-a-lot have accepted more qualified female

applicants than qualified male applicants?

(a) When there are more qualified female applicants than qualified male ap-

plicants (i.e., more women had low net sales at the end of the year).
(b) When there are more female applicants than male applicants.

(c) When female applicants receive worse interview scores than male appli-

cants.

(d) This cannot happen under the hiring rule.

5. Consider one male applicant and one female applicant, both of whom are
similarly qualified for the job (they achieve about the same net sales at the end
of their first year). Is the following statement TRUE OR FALSE: The hiring
rule above allows Sales-a-lot to make a job offer to one of these applicants and

not the other.
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6. Consider a situation where all female applicants were unqualified (they all
achieve low net sales at the end of their first year), but some of them received
job offers. Is the following statement TRUE OR FALSE: The hiring rule above
requires that some job offers made to male applicants must have been made

to unqualified male applicants.

7. Suppose Sales-a-lot received 100 male and 100 female applicants, and eventu-
ally made 10 job offers. Is the following statement TRUE OR FALSE: The
hiring rule above requires that even if all male applicants were unqualified
(they all achieve low net sales at the end of their first year), some of the

unqualified males must have received job offers.

8. Is the following statement TRUE OR FALSE: The hiring rule above always
allows Sales-a-lot to send job offers only to the most qualified applicants (those

who achieve high net sales at the end of their first year).

Consider a different scenario than the two examples above, with 6 applicants
— 4 female and 2 male, as illustrated below. The next three questions each give
a different potential outcome for all 6 applicants (i.e., which of the 6 applicants
do receive job offers). Please indicate which of the outcomes follow the hiring rule

above.

REEEL

9. Sales-a-lot makes the following hiring decisions.

Bod| 1608

Do these decisions obey the hiring rule? Yes
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10.

11.

12.

13.

Sales-a-lot makes the following hiring decisions.

GoR| 190

L__1

Do these decisions obey the hiring rule? No

Sales-a-lot makes the following hiring decisions.

GO 1000,

Do these decisions obey the hiring rule? No

In your own words, explain the hiring rule. [short answer| [The rule is not

shown above this question]

To what extent do you agree with the following statement: I am confident I

know how to apply the hiring rule described above?

e Strongly agree

o Agree

Neither agree nor disagree

Disagree

Strongly Disagree

14. Please select the choice that best describes your experience: When I answered

the previous questions...

(a) I applied the provided hiring rule only.

(b) T used a combination of the provided hiring rule and my own ideas of

what the correct hiring rule should be.
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(c) T used only my own ideas of what the correct hiring decision should be

rather than the provided hiring rule.

15. To what extent do you agree with the following statement: I like the hiring

rule?

e Strongly agree

o Agree

Neither agree nor disagree

Disagree

Strongly Disagree

16. To what extent do you agree with the following statement: I agree with the

hiring rule?

e Strongly agree

o Agree

Neither agree nor disagree

Disagree

Strongly Disagree
17. Please explain your opinion on the hiring rule. [short answer]

18. Was there anything about this survey that was hard to understand or answer?

[short answer]

312



Equal Opportunity - FNR. Recruit-a-matic uses the following rule to determine
whether Sales-a-lot’s hiring decisions were fair:
The fraction of qualified male candidates who do not receive job offers should
equal the fraction of qualified female candidates who do not receive job offers.
Example 1: Suppose that over the past year, Recruit-a-matic finds that Sales-a-

lot received the following qualified applicants (10 female and 12 male).

§
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If Sales-a-lot did not send job offers to the following number of qualified appli-
cants (5 female and 6 male), then this would be fair according to the hiring rule
(note that there are other possible outcomes that are fair according to the hiring

rule).
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Example 2: Suppose that over the past year, Recruit-a-matic finds that Sales-a-

lot reviewed a total of 100 qualified applicants as follows (40 female and 60 male).
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If Sales-a-lot did not send job offers to the following number of qualified appli-

cants (10 female and 15 male), then this would be fair according to the hiring rule

(note that there are other possible outcomes that are fair according to the hiring

Note that in the above examples the remaining qualified applicants received job

offers, but are not displayed here.

In the next section, we will ask you some questions about the information you

have just read. Please note that this is not a test of your abilities. We want to

measure the quality of the description you read, not your ability to take tests or

answer questions.

Please note that we ask you to apply and use ONLY the above hiring

rule when answering the following questions. You will have an opportu-

nity to state your opinions and feelings on the rule later in the survey.

3. Suppose a different company considered applicants for a different job. There

were 200 qualified female applicants and 100 qualified male applicants,
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and they did not send job offers to 90 qualified male applicants.
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Assuming that Recruit-a-matic reviews their decisions using the hiring rule
above, how many qualified female applicants should not have received job
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4. Assuming Recruit-a-matic reviews decisions using the hiring rule above, in
which of these cases could Sales-a-lot have rejected more qualified female ap-

plicants than qualified male applicants?

(a) When there are more qualified female applicants than qualified male ap-

plicants (i.e., more women had low net sales at the end of the year).
(b) When there are more female applicants than male applicants.

(¢c) When female applicants receive worse interview scores than male appli-

cants.

(d) This cannot happen under the hiring rule.

5. Consider one male applicant and one female applicant, both of whom are
similarly qualified for the job (they achieve about the same net sales at the end
of their first year). Is the following statement TRUE OR FALSE: The hiring
rule above allows Sales-a-lot to make a job offer to one of these applicants and

not the other.

6. Consider a situation where all female applicants were unqualified (they all
achieve low net sales at the end of their first year), but some of them received
job offers. Is the following statement TRUE OR FALSE: The hiring rule above
requires that some job offers made to male applicants must have been made

to unqualified male applicants.

7. Suppose Sales-a-lot received 100 male and 100 female applicants, and eventu-
ally made 10 job offers. Is the following statement TRUE OR FALSE: The

hiring rule above requires that even if all male applicants were unqualified
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(they all achieve low net sales at the end of their first year), some of the

unqualified males must have received job offers.

8. Is the following statement TRUE OR FALSE: The hiring rule above always
allows Sales-a-lot to send job offers only to the most qualified applicants (those

who achieve high net sales at the end of their first year).

Consider a different scenario than the two examples above, with 6 qualified
applicants — 4 female and 2 male, as illustrated below. The next three questions
each give a different potential outcome for all 6 qualified applicants (i.e., which of
the 6 applicants do not receive job offers). Please indicate which of the outcomes

follow the hiring rule above.

Poaod

9. Sales-a-lot makes the following hiring decisions.

TTIRLIT)

Do these decisions obey the hiring rule? Yes

10. Sales-a-lot makes the following hiring decisions.

GO 1000,

Do these decisions obey the hiring rule? No

11. Sales-a-lot makes the following hiring decisions.
|

GORR| 166

-1

Do these decisions obey the hiring rule? No
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12. In your own words, explain the hiring rule. [short answer| [The rule is not

shown above this question]

13. To what extent do you agree with the following statement: I am confident I

know how to apply the hiring rule described above?

e Strongly agree

o Agree

Neither agree nor disagree

Disagree

Strongly Disagree

14. Please select the choice that best describes your experience: When I answered
the previous questions...
(a) T applied the provided hiring rule only.

(b) T used a combination of the provided hiring rule and my own ideas of

what the correct hiring rule should be.

(c) T used only my own ideas of what the correct hiring decision should be

rather than the provided hiring rule.

15. To what extent do you agree with the following statement: I like the hiring

rule?

e Strongly agree

o Agree
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e Neither agree nor disagree
e Disagree
e Strongly Disagree
16. To what extent do you agree with the following statement: I agree with the
hiring rule?
e Strongly agree

e Agree

Neither agree nor disagree

e Disagree

Strongly Disagree
17. Please explain your opinion on the hiring rule. [short answer]

18. Was there anything about this survey that was hard to understand or answer?

[short answer]

Equal Opportunity - FPR. Recruit-a-matic uses the following rule to determine
whether Sales-a-lot’s hiring decisions were fair:

The fraction of unqualified male candidates who receive job offers should equal
the fraction of unqualified female candidates who receive job offers.

Example 1: Suppose that over the past year, Recruit-a-matic finds that Sales-a-

lot received the following unqualified applicants (10 female and 12 male).
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If Sales-a-lot sent job offers to the following number of unqualified applicants (5
female and 6 male), then this would be fair according to the hiring rule (note that

there are other possible outcomes that are fair according to the hiring rule).
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Example 2: Suppose that over the past year, Recruit-a-matic finds that Sales-

a-lot reviewed a total of 100 unqualified applicants as follows (40 female and 60

male).
POOURueRey
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If Sales-a-lot sent job offers to the following number of unqualified applicants (10
female and 15 male), then this would be fair according to the hiring rule (note that

there are other possible outcomes that are fair according to the hiring rule).
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Note that in the above examples the remaining unqualified applicants did not

receive job offers, but are not displayed here.

In the next section, we will ask you some questions about the information you

We want to

have just read. Please note that this is not a test of your abilities.

not your ability to take tests or

measure the quality of the description you read,

answer questions.

Please note that we ask you to apply and use ONLY the above hiring

rule when answering the following questions. You will have an opportu-

the survey.
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3. Suppose a different company considered applicants for a different job. There

were 200 unqualified female applicants and 100 unqualified male applicants,
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and they did send job offers to 10 unqualified male applicants.
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Assuming that Recruit-a-matic reviews their decisions using the hiring rule

above, how many unqualified female applicants should have received job offers?
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4. Assuming Recruit-a-matic reviews decisions using the hiring rule above, in
which of these cases could Sales-a-lot have accepted more unqualified female

applicants than unqualified male applicants?
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(a) When there are more unqualified female applicants than unqualified male

applicants (i.e., more women had low net sales at the end of the year).
(b) When there are more female applicants than male applicants.

(¢c) When female applicants receive worse interview scores than male appli-

cants.

(d) This cannot happen under the hiring rule.

5. Consider one male applicant and one female applicant, both of whom are
similarly qualified for the job (they achieve about the same net sales at the end
of their first year). Is the following statement TRUE OR FALSE: The hiring
rule above allows Sales-a-lot to make a job offer to one of these applicants and

not the other.

6. Consider a situation where all female applicants were unqualified (they all
achieve low net sales at the end of their first year), but some of them received
job offers. Is the following statement TRUE OR FALSE: The hiring rule above
requires that some job offers made to male applicants must have been made

to unqualified male applicants.

7. Suppose Sales-a-lot received 100 male and 100 female applicants, and eventu-
ally made 10 job offers. Is the following statement TRUE OR FALSE: The
hiring rule above requires that even if all male applicants were unqualified
(they all achieve low net sales at the end of their first year), some of the

unqualified males must have received job offers.
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8. Is the following statement TRUE OR FALSE: The hiring rule above always
allows Sales-a-lot to send job offers only to the most qualified applicants (those

who achieve high net sales at the end of their first year).

Consider a different scenario than the two examples above, with 6 unqualified
applicants — 4 female and 2 male, as illustrated below. The next three questions each
give a different potential outcome for all 6 applicants (i.e., which of the 6 applicants
receive job offers). Please indicate which of the outcomes follow the hiring rule

above.

IR

9. Sales-a-lot makes the following hiring decisions.

i G i

Do these decisions obey the hiring rule? Yes

10. Sales-a-lot makes the following hiring decisions.

i 0

Do these decisions obey the hiring rule? No

11. Sales-a-lot makes the following hiring decisions.

i 4}

Do these decisions obey the hiring rule? No

12. In your own words, explain the hiring rule. [short answer| [The rule is not

shown above this question]|
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13. To what extent do you agree with the following statement: I am confident I
know how to apply the hiring rule described above?
e Strongly agree
o Agree
e Neither agree nor disagree
e Disagree
e Strongly Disagree
14. Please select the choice that best describes your experience: When I answered
the previous questions...
(a) T applied the provided hiring rule only.

(b) T used a combination of the provided hiring rule and my own ideas of

what the correct hiring rule should be.
(c) T used only my own ideas of what the correct hiring decision should be

rather than the provided hiring rule.

15. To what extent do you agree with the following statement: I like the hiring

rule?

e Strongly agree

o Agree

Neither agree nor disagree

Disagree

Strongly Disagree
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16. To what extent do you agree with the following statement: 1 agree with the

hiring rule?
e Strongly agree
o Agree
e Neither agree nor disagree
e Disagree

e Strongly Disagree
17. Please explain your opinion on the hiring rule. [short answer]

18. Was there anything about this survey that was hard to understand or answer?

[short answer]

Equalized Odds. Recruit-a-matic uses the following rule to determine whether
Sales-a-lot’s hiring decisions were fair:

The fraction of qualified male candidates who do not receive job offers should
equal the fraction of qualified female candidates who do not receive job offers. Simi-
larly, the fraction of unqualified male candidates who receive job offers should equal
the fraction of unqualified female candidates who receive job offers.

Example 1: Suppose that over the past year, Recruit-a-matic finds that Sales-a-

lot received the following qualified applicants (10 female and 12 male) and unquali-

—~

10 female and 12 male).

i
i

fied applicants

ESp === ESp
Ep === ESp

=000
=000
ESPECPECPECPECP
ESPECPECPECPECP
T =p b =Tb
e ===
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If Sales-a-lot did send offers to the following number of unqualified applicants
(left, 5 female and 6 male), and did not send job offers to the following number of
qualified applicants (right, 5 female and 6 male), then this would be fair according
to the hiring rule (note that there are other possible outcomes that are fair according

to the hiring rule).

L IR

Ep=SPp=C=C0pCp
ESPESPECOECPEDD
ES=Tp et =D
ESP=TpETPETPECP

Example 2: Suppose that over the past year, Recruit-a-lot finds that Sales-a-

lot reviewed a total of 100 qualified applicants (40 female and 60 male) and 100

unqualified applicants (40 female and 60 male).
RN A L X X § R
RN A X XX E R
poopooooRtRRRaOOUgd
RN A L X X E B
RN A L X K E B
RN A X XX E R
poopooooRtRRRaOOUgd
RN L L X X R B
RN A L XX E R
TR A X XN R R

If Sales-a-lot did send offers to the following number of unqualified applicants
(left, 10 female and 15 male), and did not send job offers to the following number of
qualified applicants (right, 10 female and 15 male), then this would be fair according
to the hiring rule (note that there are other possible outcomes that are fair according

to the hiring rule).
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Note that in the above examples the remaining unqualified applicants did not
receive job offers, but are not displayed here. Similarly, the remaining qualified
applicants received job offers, but are not displayed here.

In the next section, we will ask you some questions about the information you
have just read. Please note that this is not a test of your abilities. We want to
measure the quality of the description you read, not your ability to take tests or
answer questions.

Please note that we ask you to apply and use ONLY the above hiring
rule when answering the following questions. You will have an opportu-

nity to state your opinions and feelings on the rule later in the survey.

3. Suppose a different company considered applicants for a different job. There

were 200 qualified female applicants and 100 qualified male applicants,

$0800009080090900009
$0990009099000908989
$400000009090908489
gatetitetintedinted
PRen i@ g Py
$0990009099090908989
$684090998¢ $604
dhohoaviubue dige
GO000000000000000000
$URG00080R0000800000

and they did not send job offers to 90 qualified male applicants.
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Assuming that Recruit-a-matic reviews their decisions using the hiring rule
above, how many qualified female applicants should not have received job
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4. Assuming Recruit-a-matic reviews decisions using the hiring rule above, in
which of these cases could Sales-a-lot have accepted more unqualified female

applicants than unqualified male applicants?

(a) When there are more unqualified female applicants than unqualified male

applicants (i.e., more women had low net sales at the end of the year).
(b) When there are more female applicants than male applicants.

(¢c) When female applicants receive worse interview scores than male appli-

cants.

(d) This cannot happen under the hiring rule.

5. Consider one male applicant and one female applicant, both of whom are
similarly qualified for the job (they achieve about the same net sales at the end
of their first year). Is the following statement TRUE OR FALSE: The hiring
rule above allows Sales-a-lot to make a job offer to one of these applicants and

not the other.

6. Consider a situation where all female applicants were unqualified (they all
achieve low net sales at the end of their first year), but some of them received
job offers. Is the following statement TRUE OR FALSE: The hiring rule above
requires that some job offers made to male applicants must have been made

to unqualified male applicants.

7. Suppose Sales-a-lot received 100 male and 100 female applicants, and eventu-
ally made 10 job offers. Is the following statement TRUE OR FALSE: The

hiring rule above requires that even if all male applicants were unqualified
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(they all achieve low net sales at the end of their first year), some of the

unqualified males must have received job offers.

8. Is the following statement TRUE OR FALSE: The hiring rule above always
allows Sales-a-lot to send job offers only to the most qualified applicants (those

who achieve high net sales at the end of their first year).

Consider a different scenario than the two examples above, with 6 qualified
applicants — 4 female and 2 male; and 6 unqualified applicants — 4 female and 2
male. The next three questions each give a different potential outcome for the
applicants (i.e., which of the applicants did or did not receive job offers). Please

indicate which of the outcomes follow the hiring rule above.

PROPOROORRTN

9. Sales-a-lot makes the following hiring decisions.

GGG haboed

Do these decisions obey the hiring rule? Yes

10. Sales-a-lot makes the following hiring decisions.

8000| 106000800

L

Do these decisions obey the hiring rule? No

11. Sales-a-lot makes the following hiring decisions.

GO0G0000] 16060

Do these decisions obey the hiring rule? No

331



12. In your own words, explain the hiring rule. [short answer| [The rule is not

shown above this question]

13. To what extent do you agree with the following statement: I am confident I

know how to apply the hiring rule described above?

e Strongly agree

o Agree

Neither agree nor disagree

Disagree

Strongly Disagree

14. Please select the choice that best describes your experience: When I answered
the previous questions...
(a) T applied the provided hiring rule only.

(b) T used a combination of the provided hiring rule and my own ideas of

what the correct hiring rule should be.

(c) T used only my own ideas of what the correct hiring decision should be

rather than the provided hiring rule.

15. To what extent do you agree with the following statement: I like the hiring

rule?

e Strongly agree

o Agree
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e Neither agree nor disagree
e Disagree
e Strongly Disagree

16. To what extent do you agree with the following statement: I agree with the

hiring rule?

Strongly agree

e Agree

Neither agree nor disagree

e Disagree

Strongly Disagree
17. Please explain your opinion on the hiring rule. [short answer]

18. Was there anything about this survey that was hard to understand or answer?

[short answer]

F.7.3 Demographic Information
1. Please specify the gender with which you most closely identify:
e Male
e Female

e Other

e Prefer not to answer
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2. Please specify your year of birth
3. Please specify your ethnicity (you may select more than one):

e White
e Hispanic or Latinx

Black or African American

American Indian or Alaska Native

Asian, Native Hawaiian, or Pacific Islander

e Other
4. Please specify the highest degree or level of school you have completed:

e Some high school credit, no diploma or equivalent

e High school graduate, diploma or the equivalent (for example: GED)
e Some college credit, no degree

e Trade/technical /vocational training

e Associate’s degree

e Bachelor’s degree

e Master’s degree

e Professional or doctoral degree (JD, MD, PhD)

5. How much experience do you have in each of the following areas? (1 - no

experience, 2 - limited experience, 3 - significant experience, 4 - expert)
(a) Human resources (making hiring decisions)
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(b) Management (of employees)

(c¢) Education (teaching)

(d) IT infrastructure/systems administration
(e) Computer science/programming

(f) Machine learning/data science

We will maintain privacy of the information you have provided here.

Your information will only be used for data analysis purposes.

F.8 Consent

F.8.1 Online Survey Consent Form
F.8.1.1 Project Title

Fairness Evaluation and Comprehension

F.8.1.2 Purpose of the Study

This research is being conducted by [Blinded| at [Blinded|. We are inviting you to
participate in this research project because you are above 18. The purpose of this

research project is to understand lay comprehension of different fairness metrics.

F.8.1.3 Procedures

The procedures will start with reading a brief description of a decision-making sce-

nario. You will then be asked to answer some comprehension questions about the
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scenario. The questions will look like the following: What are the pros and cons of
the notion of fairness described above?
Finally, you will be asked some demographics questions. The entire survey will

take approximately 20 minutes or less.

F.8.1.4 Potential Risks and Discomforts

There are several questions to answer over the course of this study, so you may find
yourself growing tired towards the end. Outside of this, there are minimal risks to
participating in this research study. All data collected in this study will be main-
tained securely (see Confidentiality section) and will be deleted at the conclusion of
the study.

However, if at any time you feel that you wish to terminate your participation

for any reason, you are permitted to do so.

F.8.1.5 Potential Benefits

There are no direct benefits from participating in this research. We hope that, in the
future, other people might benefit from this study through improved understanding

of fairness metrics and their applications.

F.8.1.6 Confidentiality

Any potential loss of confidentiality will be minimized by storing all data (including
information such as MTurk IDs and demographics) will be stored securely (a) in a
password-protected computer located at [Blinded| or (b) using a trusted third party

(Qualtrics). Personally identifiable information that is collected (MTurk IDs, IP
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addresses, cookies) will be deleted upon study completion. All other data gathered
will be stored for three years post study completion, after which it will be erased.
The only persons that will have access to the data are the Principle Investigator
and the Co-Investigators.

If we write a report or article about this research project, your identity will be
protected to the maximum extent possible. Your information may be shared with
representatives of the [Blinded| or governmental authorities if you or someone else

is in danger or if we are required to do so by law.

F.8.1.7 Compensation

You will receive $3. You will be responsible for any taxes assessed on the compen-
sation.

If you will earn $100 or more as a research participant in this study, you must
provide your name, address and SSN to receive compensation.

If you do not earn over $100 only your name and address will be collected to

receive compensation.

F.8.1.8 Right to Withdraw and Questions

Your participation in this research is completely voluntary. You may choose not
to take part at all. If you decide to participate in this research, you may stop
participating at any time. If you decide not to participate in this study or if you
stop participating at any time, you will not be penalized or lose any benefits to

which you otherwise qualify.
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If you decide to stop taking part in the study, if you have questions, concerns, or
complaints, or if you need to report an injury related to the research, please contact

the investigator: [Blinded]

F.8.1.9 Participant Rights

If you have questions about your rights as a research participant or wish to report
a research-related injury, please contact:

[Blinded|

For more information regarding participant rights, please visit: |Blinded]

This research has been reviewed according to the [Blinded| IRB procedures for

research involving human subjects.

F.8.1.10 Statement of Consent

By agreeing below you indicate that you are at least 18 years of age; you have read
this consent form or have had it read to you; your questions have been answered
to your satisfaction and you voluntarily agree to participate in this research study.
Please ensure you have made a copy of the above consent form for your records.
Pease ensure you have made a copy of the above consent form for your records.

A copy of this consent form can be found here [link to digital copy].

] I am age 18 or older
[1 I have read this consent form

[J I voluntarily agree to participate in this research study
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F.8.2 Cognitive Interview Consent Form
F.8.2.1 Project Title

Fairness Cognitive Interview

F.8.2.2 Purpose of the Study

This research is being conducted by [Blinded] at [Blinded|. We are inviting you to
participate in this research project because you are above the age of 18, and fluent
in English. The purpose of this research project is to understand lay comprehension

of different fairness metrics.

F.8.2.3 Procedures

The procedure involves completing an interview. The full procedure will be approx-
imately 1 hour in duration.

During the interview you will be audio recorded, if you agree to be recorded.
You will be asked to first read a brief description of a decision-making scenario. You
will then be asked to fill out a survey about the scenario. While answering questions
you will be asked verbal questions related to how you reached your answer in the
survey.

Sample survey question: Is the following statement true or false? This hiring rule
allows the hiring manager to send offers exclusively to the most qualified applicants.

Sample interview question: How did you reach your answer to that survey ques-

tion?
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F.8.2.4 Potential Risks and Discomforts

There are several questions to answer over the course of this study, so you may find
yourself growing tired towards the end. Outside of this, there are minimal risks to
participating in this research study. All data collected in this study will be main-
tained securely (see Confidentiality section) and will be deleted at the conclusion of
the study.

However, if at any time you feel that you wish to terminate your participation

for any reason, you are permitted to do so.

F.8.2.5 Potential Benefits

There are no direct benefits from participating in this research. We hope that, in the
future, other people might benefit from this study through improved understanding

of fairness metrics and their applications.

F.8.2.6 Confidentiality

Any potential loss of confidentiality will be minimized by storing all data (including
information such as demographics) securely (a) in a password protected computer
located at |Blinded] or (b) using a trusted third party (Qualtrics). Personally identi-
fiable information that is collected will be deleted upon study completion. All other
data gathered will be stored for three years post study completion, after which it
will be erased. The only persons that will have access to the data are the principle
Investigator and the Co-Investigators.

If we write a report or article about this research project, your identity will be

protected to the maximum extent possible. Your information may be shared with
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representatives of [Blinded] or governmental authorities if you or someone else is in

danger or if we are required to do so by law.

F.8.2.7 Compensation

You will receive $30. You will be responsible for any taxes assessed on the compen-
sation.

If you will earn $100 or more as a research participant in this study, you must
provide your name, address and SSN to receive compensation.

If you do not earn over $100 only your name and address will be collected to

receive compensation.

F.8.2.8 Right to Withdraw and Questions

Your participation in this research is completely voluntary. You may choose not
to take part at all. If you decide to participate in this research, you may stop
participating at any time. If you decide not to participate in this study or if you
stop participating at any time, you will not be penalized or lose any benefits to
which you otherwise qualify.

If you decide to stop taking part in the study, if you have questions, concerns, or
complaints, or if you need to report an injury related to the research, please contact

the investigator: [Blinded]

F.8.2.9 Participant Rights

If you have questions about your rights as a research participant or wish to report

a research-related injury, please contact: [Blinded]

341



For more information regarding participant rights, please visit: |Blinded]
This research has been reviewed according to [Blinded] IRB procedures for re-

search involving human subjects.

F.8.2.10 Statement of Consent

Your signature indicates that you are at least 18 years of age; you have read this
consent form or have had it read to you; your questions have been answered to your
satisfaction and you voluntarily agree to participate in this research study. You will
receive a copy of this signed consent form.

Please initial all that apply (you may choose any number of these statements):
[J T agree to be audio recorded

[J T agree to allow researchers to use my audio recording in research publications

and presentations.

[J I do not agree to be audio recorded

If you agree to participate, please sign your name below.
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