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Abstract

We propose reconstruction advantage measures to audit label privatization mecha-
nisms. A reconstruction advantage measure quantifies the increase in an attacker’s
ability to infer the true label of an unlabeled example when provided with a private
version of the labels in a dataset (e.g., aggregate of labels from different users or
noisy labels output by randomized response), compared to an attacker that only
observes the feature vectors, but may have prior knowledge of the correlation
between features and labels. We consider two such auditing measures: one addi-
tive, and one multiplicative. These incorporate previous approaches taken in the
literature on empirical auditing and differential privacy. The measures allow us
to place a variety of proposed privatization schemes—some differentially private,
some not—on the same footing. We analyze these measures theoretically under a
distributional model which encapsulates reasonable adversarial settings. We also
quantify their behavior empirically on real and simulated prediction tasks. Across a
range of experimental settings, we find that differentially private schemes dominate
or match the privacy-utility tradeoff of more heuristic approaches.

1 Introduction

Data sharing and processing provides an undeniable utility to individuals and the society at large.
The modern data ecosystem has played a significant role in scientific advancement, economic growth,
and technologies that benefit individuals in their daily lives. Yet, the collection, processing, and
sharing of sensitive information can lead to real privacy harms. Understanding the theoretical and
empirical risks associated with different types of data disclosure is a rich area of research and topic
of discussion. The privacy community has studied a number of empirical measures of disclosure
risks against several types of attacks, including: inference attacks [29]], reconstruction attacks [5]],
re-identification attacks [[14] and label inference attacks [[13} 31]].

While differential privacy gives rigorous guarantees against these attacks by worst-case adversaries,
it is natural to wonder whether non-DP (deterministic) mechanisms give any empirical privacy
protections. This line of inquiry necessitates empirical measures of privacy that take adversarial un-
certainty into account. At a fundamental level, whether one is studying reconstruction or membership
inference, nearly every privacy disclosure metric comes down to quantifying the relationship between
an adversary’s prior and posterior knowledge before and after a data release.

In this work, we consider a number of ways to summarize this prior-posterior relationship, and we
apply our proposed metrics to a few Privacy Enhancing Technologies (PETs). We consider two
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families of metrics: As a coarse measure, we consider the expected additive difference between the
prior and posterior success rates; while this does not capture unlikely high-disclosure events, it gives
a sense for the risk posed to an average individual. To better capture such events, we then consider the
finer-grained multiplicative difference between the adversary’s prior and posterior. These empirical
measures of privacy risk allow us to relate and compare the risks of both aggregation-based and
differential privacy-based PETSs, and hence compare their privacy-accuracy trade-off curves: What
accuracy does one get for a given level of privacy protection? Together, these metrics paint a more
balanced and nuanced picture of the disclosure risks and accuracy trade-offs posed by aggregation
and differentially private mechanisms.

We will focus on the simplest possible scenario for information sharing: the case where a user wishes
to disclose a single bit of information (for instance a binary label in a classification problem). While
this problem is simple to present, it already highlights a lot of the difficulties in providing measures of
privacy that are meaningful for both noise-based and aggregate-based tools. Most notably, it already
requires handling the correlations—known to an attacker, but unknown to the mechanism—between
the visible features and the hidden, sensitive labels. Similar to [31]], we incorporate adversarial
knowledge by a prior, and measure the difference between the prior and the adversary’s posterior
distribution conditional on observed aggregates.

Understanding binary labels already has practical implications. For instance, with Chrome’s proposed
conversion reporting API [[1]], the event of a user converting after clicking on an online ad — buying
a product, signing up for a newsletter, installing an app, etc. — or not is considered sensitive, and
therefore is reported only with some noise. However, once reported, ad tech providers can use features
associated with an ad click (impression information, publisher information, etc.) to train models that
can predict future conversions.

Our contribution. We make several contributions: (i) We introduce additive reconstruction advan-
tage measures as ways to quantify the amount of leakage associated with a generic (not necessarily
differentially private) privacy mechanism. These are variants and extensions of the Expected Attack
Utility (EAU) and advantage contained in [31]. (ii) We quantify such measures for randomized
response and random label aggregation under different correlation assumptions with public data.
(iii)) We consider a more demanding multiplicative reconstruction advantage measure (in the spirit
of predecessors of differential privacy [[17,110]), and again quantify this advantage for randomized
response and random label aggregation. (iv) We conduct a series of experiments on benchmark and
synthetic datasets measuring the privacy-utility tradeoff of a number of basic mechanisms, including
randomized response, label aggregation and label aggregation plus Laplace or geometric noise.
Remarkably, these experiments show that learning with aggregate labels tends to be strictly harder
in practice than learning with randomly perturbed labels. That is, differentially private schemes
dominate or match the privacy-utility tradeoff of label aggregate schemes for all or most privacy
levels and for both types of advantage measure, a conclusion we have not seen clearly spelled out in
prior work on privacy. Even measured “on their own turf”, deterministic aggregation—which lack
provable guarantees like differential privacy—do not provide a significant advantage.

Prior Work. Our measures of privacy risk relate closely to previous work on membership inference
and auditing, as well as to variants of differential privacy that assume adversarial uncertainty. We
discuss these in Section [3.3] after defining our measures.

Reproducibility. For the sake of full reproducibility of our experimental setting and results,
our code is available at the link https://github.com/google-research/google-research/
tree/master/auditing_privacy_via_lia,

2 Preliminaries

For a natural number n, let [n] = {i € N: ¢ < n}. Let X’ denote a feature (or instance) space and
Y be a binary (¥ = {0, 1}) or multiclass () = [c]) label space. We assume the existence of a joint
distribution D on X x ), encoding the correlation between the input features and the labels. The
marginal distribution over X will be denoted by D x, and the conditional distribution of y given x will
be denoted by Dy|,.. For distributions over binary labels, we denote by 7(z) = Pyp,, . (y = 1|x)
the probability of drawing label 1 conditioned on feature vector x. In the multiclass case, we will use
n(x,a) = Pywp,, ,(y = alz), fora € Y = [c]. We define a dataset S = ((z1,y1), - - -, (T, Ym))
as a sequence of pairs (x;, y; ), each one drawn i.i.d. from D. We use x = (x1, ..., Z;,) to denote the
features in S and 'y = (y1, - . -, Ym ) to denote the corresponding labels. We will sometimes abuse the
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notation in the math, and write for brevity (x,y) instead of (z1,y1), ..., (Zm, ym). Consistent with
this notation abuse, we will often use X™ x Y™ and (X x ))™ interchangeably—no ambiguity will
arise.

In order to unify the study of privacy enhancing technologies, for the rest of the paper we model
PETs as (possibly randomized) functions M : (X x J)™ — Z. These functions map a collection of
m labeled examples to a privacy protected representation in the domain Z. The domain Z depends
on the PET but, throughout the paper, it will be clear from the context.

In our setting, we consider PETs that protect labels and release features in the clear (so, strictly
speaking, the output of a PET should also include x itself; we leave implicit in our notation). Despite
this, our reconstruction advantage measures can be applied to any PET, we recall below two standard
(and very basic) PETs that have been proposed for various Ads metrics APIs: one which satisfies
label differential privacy, and one which relies on random aggregation. These are the two PETSs on
which we will also be able to give theoretical guarantees. We formulate them for binary classification.

Definition 2.1. Given ¢ > 0, we say that a (randomized) algorithm A that takes as input S is e-Label
Differentially Private (e-Label DP) if for any two datasets S and S’ that differ in the label of a single
sample we have P(A(S) € B) < e P(A(S’) € B), where B is any subset of the output space of A.

Randomized Response (RR) is a classical [30] way of achieving e-Label DP. In the binary classifica-
tion case, RR with privacy parameter 7 = 1/(1 + e€) simply works by randomly flipping each label
y; in the dataset with independent probability 7 before revealing it to the learning algorithm. For
a fixed e > 0, RR corresponds to the function Mgrr(X,y) =¥ = (J1,-.,9m) € {0,1}™, where
7; = 1 — y; with probability 7 = 1/(1 4 €¢) and equal to y; with probability 1 — 7, independently
for each i € [m).

A completely different label privacy mechanism, still very utilized in practice (see, e.g., the Privacy
Sandbox API in Google [1]] and the Apple SKAN initiative [2]) is one based on (random) label
aggregation, whereby the dataset S gets partitioned uniformly at random into bags of a given
size k, S = ((x11,¥11), - -+, (16, Y1k)y - - +» (X1, Yn1)y - -+, (Tnk, Ynk)), and only feature vectors
and the fraction of positive labels in each bag are revealed to the attacker/learning algorithm. In
other words, the attacker has access to S via a collection {(B;,;), i € [n]} of n labeled bags
of size k, with m = nk, where B; = {z;;: j € [k]}, a; = %Zle i is the label proportion
(fraction of labels “1") in the i-th bag, and all the involved samples (z;;, y;;) are drawn i.i.d. from
D. Thus, the attacker receives information about the m labels y;; of the m instances z;; from
dataset S only in the aggregate form determined by the n label proportions «,. Note, however,
that the feature vectors x;; are individually observed. From an attacker viewpoint, this setting is
sometimes called Learning from Label Proportions (LLP). Hence, LLP corresponds to the function
Mup(x,y) = (a1, ..., ) € [0, 1]

Learning from privatized labels. Randomized response is especially appealing from a practical
point of view, since privatized data with label flipping can be handled by many prominent learning
algorithms as is, with some tuning of their hyper-parameters. Often the theoretical guarantees of
these learners in terms of sample complexity are only deteriorated by some constant that depends
on the label noise level, see, for example [27]. To improve accuracy, we debias the gradients in a
post-processing step similar to Equation (7) in [19]; we discuss the debiasing details in Appendix [C|

On the other hand, a simple and very well-known method for learning from aggregate labels is the
one that of [33] call Empirical Proportion Risk Minimization. In fact, different versions of this
algorithm are discussed in the literature without a clear reference to its origin. In [12], the authors
simply call this algorithm the Proportion Matching algorithm (PROPMATCH), and we shall adopt
their terminology here. Given a loss function £ : R x R — R™, a hypothesis set of functions
# C R¥, mapping X to a (convex) prediction space Y C R, and a collection {(B;, o), i € [n]}
of n labeled bags of size k, PROPMATCH minimizes the empirical proportion matching loss, i.e., it

solves the following optimization problem: minpey » ;. ¢ (% Z§=1 h(zxij), ai) . It is known that

the above method is consistent (see for instance [[12]). That is, training a model this way — under
some mild conditions on ¢ and ‘H and for a large enough sample — results in learning a model h that
minimizes the expected event level loss E(, ,)~p[¢(h(x),y)]. Finally, for our baselines, it will be
helpful to consider a PET that reveals no label information at all: M (x,y) = L.
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3 Auditing Large-Scale Label Inference

In this section, we propose a number of auditing metrics to measure the risk of large-scale label
reconstruction. Unlike DP auditing techniques which focus on worst-case guarantees, we will focus
here on distributional guarantees. In doing so, we extend the (additive) reconstruction advantage
definition introduced in [31] to the LLP setting and propose meaningful variants of it.

Our reconstruction advantage measures can be applied to virtually any PET for auditing purposes.
For concreteness, we will also provide analytical bounds on such measures when applied to PETs like
RR and label aggregation. On one hand, these bounds help illustrate the precise dependence on the
data distribution D. On the other, they will pave the way for our experimental findings in Section 4]

A reconstruction advantage metric is grounded in the following natural privacy question: How much
does releasing the output of a PET increase the risk of label inference compared to not releasing
anything ? This corresponds naturally to measuring an attacker’s prior over a target person’s label
compared to the attacker’s posterior after viewing the mechanism output.

We model the attacker (often called ‘adversary’ later on) as a function A : X™ x Z — )" that maps
the features x and the output of a PET M (x,y) to a vector of predicted labels, one for each example.
We compare this attacker’s success to the the uninformed or prior attacker that gets x and the PET
that reveals no label information M | (x,y) = L. To measure the efficacy of an attacker compared
to its prior, we define a number of attack utility variants.

The Expected Attack Utility of adversary A using information from PET M on a collection of m
examples drawn i.i.d. from a distribution D is defined as:

EAU(A, M, D) = P (A(x, M(x,¥))i = ¥i) »

(x,y)~D™, i~Uniform([m]), coins of M

where A(-, -); is the i-th component of vector A(-, -). In words, the expected attack utility of adversary
A is the probability that A correctly guesses the label of a randomly chosen example when provided
the features and the output of M. Equivalently, this is the expected fraction of the m examples that the
adversary predicts the correct label for. The adversary’s success rate may depend on the distribution
over features and labels. For example, if labels are entirely determined by features, then our metric
should reflect that privatized labels (for any mechanism M) reveal no additional information about
the true labels. To control for the information that features inherently reveal about labels, we assume
that the adversary has knowledge of the data distribution D over X x ), either completely (e.g.,
Definition or approximately through learning on disjoint data (as in our experiments in Section

Further, we define the Individual Expected Attack Utility on input data x; as

IEAU; (A, M, D, z;) = P (A(x, M, y))i = i

Yi~Dy|a; (x(=9 y(=D)~D™ =1 coins of M

1'7,) )

where x(=? is x with the i-th item z; dropped, and likewise for y(~%. The quantity
IEAU,;(A, M, D, x;) emphasizes the (expected) attack utility on a specific piece of data x;
when the associated label y; is drawn from the conditional distribution Dy),,. For instance,
IEAU,(A, My1p, D, x;) measures, for a given x;, the chance that an attacker is able to recon-
struct the associated label y;, if y; generated from Dym and, by virtue of mechanism Myp, y;
becomes part of a bag (of some size k), only the bag label proportion « being revealed to the attacker.

In order to measure the increase in risk incurred by releasing the output of a PET, we consider the
attack utility of an optimal adversary in two scenarios: one in which the adversary gets the features, x,
together with the output of the PET, M(x,y), and an alternate setting where the adversary gets only
the features (which is equivalent to using M ). We call the difference in attack utility between the
informed and uninformed adversary the attack advantage. Intuitively, the attack advantage measures
the label reidentification risk that can be attributed to the PET rather than to correlations between the
features x and labels y which are inherent in the distribution D. Since we have given two notions of
attack utility above, we have two corresponding notions of attack advantage. Below is an additive
version, based on utility differences, later on (Section [3.2) we will also consider a multiplicative
version, based on utility ratios.
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Definition 3.1. Given a PET M for a set of m examples drawn from a data distribution D, the
(additive) Expected attack Advantage is defined as
EAdV(M7 D) = Ssup EAU(Ainformeda M7 D) — Sup EAU(Auninformeda ML; D) .

Ainformed Auninformed
Similarly, when the i-th item x; is kept frozen, the Individual Expected attack Advantage is defined as
IEAdV(Mv Dv xz) = Ssup IEAU (Ainformedv M7 Dv xz) — Sup IEAU (Auninformedv MJ.? D, :L'z)

Ainformed Auninformed

Note that RR is generally described in terms of its behavior on a single example (x, y), rather than a
collection of m i.i.d. samples. Likewise, label aggregation operates on each bag of size k << m
independently. However, since the data is i.i.d., it is easy to see that the attack advantage for RR is
independent of the number of examples m, while the attack advantage for (random) label aggregation
will only depend on k, rather than m.

Appendix contains further variants of attack advantage, like one that accounts for the fail of the
attack advantage distribution, as well as associated bounds. These can be stretched to the point where
the feature vector x = (x4, ..., ) is arbitrary, and only the properties of the condition distribution
Dy, is factored in.

3.1 Bounding the Additive Attack Advantage

As a warm up, we begin by studying the additive expected attack advantage for LLP when the labels
are independent of the features. Note that, since the features x do not play any role in this simplified
setting, the notions of advantage coincide. We recall again that all results involving M p (Theorems
[3.21 3.3]and [3.4)below) deal with a single bag when computing advantage measures (hence we will
write « instead of «;). This is because distribution D is known to the adversary, and the bags the
adversary observes are independent of one another, hence there is no extra advantage from operating
on an entire dataset of bags at once. All proofs are given in the appendix.

Theorem 3.2. Fix a data distribution D, let p = P(, ,)p(y = 1), and fix an arbitrary threshold

B € 10,1/2]. If labels are independent of features (i.e., D is a product of distributions over X and ),

then for all bag sizes k > 1 we have: vy

EAdv(Myp, D) = min{p,1 — p} — Ey[min{a, 1 — a}] < 3
e 2R iflp—1/2[ > B,

where §)(+) hides constants independent of 5 and k.

A couple of remarks are in order. First, observe that, as expected, the advantage EAdv(Mp, D)
is always non-negative. This can be easily derived by noting that E[a] = p and then applying
Jensen’s inequality to the concave function  — min{z, 1 — z}, for z € [0, 1]. Second, despite being
non-negative, Theorem also proves the desirable property that EAdv(M;pp, D) goes to zero
as the bag size k increases. The convergence rate is in general of the form 1/ V'k, but it becomes
negative exponential in k when p is bounded away from 1/2.

We now investigate general distributions over features and labels and consider in turn EAdv and
TEAdv.

Theorem 3.3. Let D be an arbitrary distribution on X x Y, p = E[n(x)], and p = E[n(z)(1—n(z))].
Then, for all bag sizes k > 2 we have:

- 1/4 _ 1/4 1/4
_ = (p(1—p)) p
EAdV(MLLp,D) = O< \/% + k 5

where O hides logarithmic factors in k.

Hence, also in this more general case of LLP, the advantage converges to zero as the bag size k grows

large. Compared to the rate in Theorem we are only losing the log k factors implicit in the O
notation. This is because, when applied to the scenario where labels and features are independent,

n(z) = p is constant with z, so that u = p(1 — p), and the first term becomes 4/ @, while the

—p))t/4 L. . .
second one reads %, which is lower order when k is large. We strongly believe that the
tighter gap-dependent analysis we carried out for Theorem [3.2]extends to the more general scenario
of Theorem [3.3] but we leave this as an open question.

The corresponding bound for the individual expected attack advantage is given next.
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Theorem 3.4. Under the same assumptions and notation as in Theorem[3.3] we have, for j1 > 0, and
k> 2log(1/p),

~ n 1 " 1
IEAdv(Myzp, D, 2;) = j1; O <<p<1 - p>>”4\/ A \/ =N w) ’

where ji; = 1(x;)(1 — n(z;)), and O hides logarithmic factors in k.

In the bounds of Theorems [3.2] [3.3]and [3.4] the dependence on the data distribution D is encoded in
p(1 — p) and p; as p(1 — p) and/or p gets smaller we should naturally expect a smaller advantage, as
the adversary is facing an easier label prediction problem. Appendix [A.5|contains further distribution-
dependent results, like a bound on the advantage that, conditioned on x = (x1, ..., Z., ), is of the

form % Zle \/ﬁ7 where p; = n(x;)(1 — n(x;)).

We now provide the corresponding expression for the additive attack advantage for RR (at a given
level € > 0). We recall that the results of [31]] imply that every e-label-DP PET M has advantage
bounded as EAdv(M,D) < 1-— T f@e . However, one drawback of this bound is that it is distribution
independent (or, rather, worst case over distribution D). Yet, the attack advantage depends heavily on
D. For an extreme example, if we have P(, ,y.p(y = 1) = 1, the attack advantage is zero for every

PET, which is not directly captured by only relying on the properties of e-DP.

Recall that, since RR operates on each example independently, the advantage is independent of the
number of examples m (a formal proof is given in Appendix [A.€). Hence we derive a bound for
IEAdv(Mgg, D, 1), and an expression for the optimal adversary under RR (see Appendix [A.7).

Theorem 3.5. For any data distribution D, the individual expected attack advantage
IEAdv(Mggr, D, x1) for randomized response with privacy parameter m = is equal to

(minfn(z1),1 - n(e1)} - 7)-Hn(er) € [r,1 -}

We use the above expression in our experiments (Section[d) to estimate the attack advantage of RR

for various values of e. Being distribution dependent, this expression leads to much tighter bounds on
the attack advantage. For example at € = 1, the bound from [31]] is 1 — 3 ~ 0.46, while for one

dataset used in our experiments we see that the attack advantage for RR at e = 1 is only 0.00095.

1
1+4e€

3.2 Multiplicative Attack Advantage

The definitions of attack advantage given so far measure the absolute change in successful reconstruc-
tion, not the relative change. Moreover, they do not fully capture the different levels of confidence in
the reconstruction, since they involve an expectation over either (x,y) or y given x. Next, we give
an additional set of definitions that capture these important nuances. For the sake of brevity, in this
section we directly instantiate the adversaries Ajnformed and Aupinformed t0 Bayes optimal predictors.

Definition 3.6. Given data distribution D, mechanism M, index i, and pair of labels a,b € Y, the
multiplicative advantage is the difference of log odds ratios:

. T(i(XVZ?a) 77(:1;7;70')
Ia 7D7 ) < =1 -1
WMD 2 D) =108 TG T T )
L Wi =a|x, M(x,y) = 2) is the
probability of y; = a after observing the output z of M. We denote the binary case by I o(-) = I(-)
and shorten n(x;) := n(x;, 1) and m;(x, z) = m;(x, 2, 1).

where 1(z;,a) = P(y; = alx;) and 7i(x,2,0) = Pypp

This particular formulation has the advantage that I,, ,(M, D, x, z, 9) is large in absolute value when-

ever there is a large relative change in either label probability. This also entails that a multiplicative-

style advantage metric is generally stronger than an additive one.

When 7(z;) and 7;(x, z) are both less than 1/2 (in the binary setting), we have (M, D, x, z,i) =

O(log ﬂng;“i) ), with a symmetric expression for the case that both are close to 1. Because we assume
PM(x,y) = 2|y = a,%)

P(M(X7Y) =z | Yi = ba X)
makes it clear that for e-label DP mechanisms like Mgg (at level €) the above log ratio is at most €

i.i.d. sampling, one can easily see that I, , (M, D, x, z,4) = log , which
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in absolute value for all x and y. On the other hand, for My p, there is always a small chance that
all the examples in the bag will have the same label making the above log ratio infinite. However,
for large k and distributions D in which the n(z, a) values are not too close to 0 or 1, the leakage
I,,(M,D,x, z,i) might be small in most cases.

What values of multiplicative advantage should be considered acceptable? We argue that this
probability should be viewed as a probability of system failure and set appropriately small. (For
example, when running with My p on modern-scale data sets, we might create billions of bags;
even a tiny probability of failure can lead to many bags whose individuals have their labels revealed
exactly). The next theorem gives high probability bounds for M p in the simple case when the
distribution D is a product distribution.

Theorem 3.7. Fix a data distribution D over features and binary labels, let p = P(, ,)p(y = 1),
and assume the labels are independent of features (i.e., D is a product of distributions over X and ))).

Then there are universal constants c1,co > 0 such that for p € (0,1), all bag sizes k > %(_11)/)5),
and all i € (k] we have

) In(1/0)
P I D —L | <.
ey omg <‘ 1,0(Moep, ,X,MLLP(X,Y)J)‘> C2 p(lp)k) <6

Then, when & is sufficiently large and the conditional label probabilities n(z;) are all equal to some
constant p € (0, 1), the probability of failure drops off exponentially as k increases. When working
with a data set of size m, we can substitute § = ¢’ - ’; to get a bound on the probability that any
bag in the dataset exhibits extreme values of leakage /, ;. For the setting covered by Theorem 3.7
one gets that the bags must be of size k ~ log(n)/(p(1 — p)) for the probability of extreme bags to
converge towards 0. In the experiments in Section[d] we report results on both the additive and the
multiplicative reconstruction advantage criteria.

3.3 Connection to prior work on auditing and membership inference, and distributional DP

Our approach on quantifying attack advantage can be viewed as fitting into a recent line of work on
auditing learning algorithms via membership inference attacks. This class of attacks was introduced
by [21] and subsequently studied in theory [[L1} 18] and practice [29]]. Whether used as attacks or
empirical lower bounds on differential privacy parameters [22], these approaches set up a hypothesis
test for the presence or absence of a particular target record in the training data [15]. They diverge in
whether they consider an adversary with access to all the rest of the training data (“fully informed”),
or with only distributional knowledge of the rest of the training data (usually made available to the
attacker as an independent sample drawn from the same distribution).

In our setting, testing for the presence of an individual makes no sense, since individual records’
features are known. In the binary case, our measures are success metrics for testing the hypothesis that
a particular individual’s label is 1 as opposed to 0: Multiplicative advantage bounds the ratio of true-
to false-positive rates of the Bayes’ optimal test, while additive advantage measures the difference of
true- and false-positive rates. This perspective was also taken in previous work: for example, [26]]
use such a test to lower-bound the differential privacy parameters of label-DP algorithms. However,
their modeling assumes a fully informed adversary (that knows all labels). In contrast, we posit a
reasonable model of adversarial uncertainty in order to to look at the risks of mechanisms such as
label aggregation. In this respect, our approach follows more in the line of membership inference
attacks that use only distributional knowledge, or to variants of differential privacy that assume
adversarial uncertainty such as [9} 7} [16].

Further relevant references include [25,132], which have been developed more in the Cryptography
literature. Like here, those papers propose to measure prediction advantage by comparing the
information status of an agent before and after seen the obfuscated data. Yet, they do not consider
the public features/private label mixed setting we study here, which is clearly necessary when
investigating, for instance, the LLP mechanism. As a result, the measures proposed in [25] 132]
generally fail to distinguish between the information gained as a result of: (1) correlation to the public
features, and (2) the mechanism output. Hence, they overestimate the revelation of the mechanism,
at times to the extreme. Consider, for clarity, the case where () is either 0 or 1 for all z. In this
case the adversary’s inference advantage is zero for any reasonable measure of advantage, since the
adversary has perfect knowledge of the labels without the mechanism output.
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4 Experiments

In this section, we demonstrate how our advantage measures can be used to quantify and compare the
potential privacy leakage of RR, LLP, and two additional PETs with a range of privacy parameters.
See Appendix [C|for full details on our PETs, experimental setup, and additional results.

Mechanisms. We empirically evaluate a number of proposed mechanisms for label privacy: random-
ized response (RR), Label Proportions (LLP), and two further PETs: LLP+Lap, where (zero-mean)
Laplace noise is added to the label aggregate in each bag, and LLP+Geom, where geometric noise is
added and then clipped so the estimated proportion lies in [0, 1]. The noise scale for both LLP+Lap
and LLP+Geom is chosen so that the PETs satisfy € label differential privacy. Postprocessed clipped
geometric noise is the mechanism for releasing a binary sum that is optimal among all differentially
private mechanisms for several loss measures [20]. To minimize squared error, the optimal post-
processing is to correct for the bias introduced by clipping. We empirically study these advantage
measures on a variety of synthetic and benchmark datasets, reporting either the AUC vs. advantage
trade-off or the prior-vs-posterior scatter plots, that help shed light on the distribution of our advantage
measures on different points in the dataset for the various PETs.

Estimating class conditionals for advantage and PET Utility. The advantage measures for
all PETs we consider can all be computed as a function of the class conditional probabilities
n(x) = P(y = 1|z). In our synthetic datasets we compute the advantage measures for different
distributions on 7(z); however, for non-synthetic data sets, the value of n(z) is not explicitly
known. Instead, we estimate 7)(x) for each z by training a classifier h (without any PETs) and use
the prediction probability h(z) as a proxy for n(z). We compute the figure of merit (additive or
multiplicative advantage) for the optimal informed and uninformed attackers using these estimates.

Beta(2,30) Uniform([0,11) Higgs KDD12

Figure 1: Prior-posterior
scatter plots for LLP, RR,
and LLP+Geom from two
synthetic datasets (where
s the prior n(xz) is drawn)
o and the two real-world

0o 02 04 06 08 10 0o 02 04 06 08 10

v wl Wl 77 N7 datasets (where n(z) is
v v vl v / o approximated). The colors
" ol 1/ e Pl —os of the dots correspond to
ol /f,-_l wl S S ] Y different parameter values
no{ s =7 | ol N for the PETs. For each bag
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size k and distribution, we
did 1000 independent runs.
The further a point is from
the y x dotted line, the
more is revealed about its
label as a result of the PET.

LLP+ 06
Geom _

00 02 04 06 08 10 00 02 04 06 08 10 00 02 04 06 08 10 00 02 04 06 08 10

We also measure the utility of each PET for trained models. For each dataset, PET, and privacy
parameters, we apply the PET to the training labels to produce a privatized version. We then train
a model on the privatized data using minibatch gradient descent with the Adam optimizer [24] and
a loss function designed for the PET. For RR, the loss debiases the binary crossentropy loss when
evaluated on the RR labels, and for LLP, LLP+Laplace, and LLP+Geom, we minimize the Empirical
Proportion Risk defined in Section[2] For each dataset, PET, and privacy parameters, we perform a
grid search over the learning rate parameter and report the test AUC of the best performing learning
rate. All utility results are averaged over multiple runs. The maximum standard error in the mean for
the reported AUCs is 0.0076 and the vast majority are less than 0.002.

Computing posterior distributions for each PET. Given a list of priors (or estimated priors) for
each data point {n(z;)},, we analytically compute the posterior probabilities for each of the PETs
we consider.

First, we apply Bayes’ theorem and use the fact that the x;’s are independent:

P(M(z,y) = 2l,pi = 1) - Py = 1]s)

ey
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()
pn(zi)—(1—p)(1—n(z;)

Mggr(y;) =0, and to (171))7(71(;’;)17;3(”{1"(%) if the outcome is 1.

For label aggregation (LLP), the bags are independent, so we consider only a single bag
at a time. Mpp is deterministic, so in the numerator P(Mpip(z,y) = z|z,y; = 1)
is the probability density at z of a Poisson binomial distribution with flipping probabilities
(n(z1),...,n(xiz1), Ln(xig1), - - . ,n(zk)). Similarly, the denominator is the probability density at
z of a Poisson binomial distribution with flipping probabilities (n(x1), ..., n(zk)).

if the outcome of

For RR with flipping probability p, Equation|l|evaluates to

For Mpap-Lip and Mgeom-LLp, the terms in Equation[I]are convolutions of the posterior for LLP and
the Laplace or Geometric distributions, respectively.

Results. Our results are reported in Figures and[3] as well as in Appendix [C] We used two
synthentic datasets and two real-world datasets (Higgs and KDD12). Notice that Higgs is a relatively
balanced dataset, while KDD12 is a quite imbalanced one.

Figure 1] give scatter plots of prior P(y = 1|x) vs. posterior P(y = 1|x, M(x,y) = z) distribution
on the four datasets for LLP, RR and LLP+Geom with different colors for each value of parameters k
(for LLP and LLP+Geom) and ¢ (for RR and LLP+Geom). The behavior of LLP+Lap is reported in
Appendix [C] for completeness, but it turned out to be similar to that of LLP+Geom.

It is instructive to observe how the points spread w.r.t. the main diagonal y = x. Points that are on
the diagonal have no label privacy loss as a result of the PET, because the posterior is identical to
the prior. On the other hand, points with a posterior of 0 or 1 have complete privacy loss, since the
posterior on the private label is deterministic. In general, a wider spread away from y = x indicates
more privacy loss. The scatter plots tend to form spindle shapes whose width is determined by the
privacy parameters of the PETs. Yet, there is a substantial difference between LLP and RR. While
RR generates points on the boundaries of the spindles (middle row), LLP tends to spread such points
more uniformly. Moreover, some of the points for LLP lie on the edges of the square [0, 1], which
correspond to an infinite multiplicative advantage. LLP+Lap (bottom row) is somewhere in between,
in that the points are also located inside the spindles, but never on the edges of the square. Note that a
spindle boundary is the set of points having the same multiplicative advantage measure. Moreover,
these differences become more pronounced on skewed datasets like KDD12 as the probability of
homogenous bags (bags of all 0 labels or 1 labels) become much more likely.
w0 e Figure 2: Top: Prior-posterior
N scatter plots for RR (grey), LLP
S (blue), and LLP+Geom (or-
ange) withe = land k = 8
e  on the same datasets as in Fig-
ure [T} With these choice of pa-
@ o [ wl | o [ rameters, the three mechanisms
HEE oo J o | f os01 roughly achieve the same AUC
J el ol el on Higgs. Middle: Empiri-
cal CDFs of (the absolute value

Beta(2,30) Uniform([0,1])

Prior
Posterior 0.
Joint Dist.

o

- 004
00 02 04 06 08 10 00 02 04 06 08 10

/‘ — | ] /— of) the multiplicative advantage
EE;\UVG 050 / 050 / o.so / 050 /' fOr the thl‘ee PETS on the fOur
Measure 5 Vi 025 025 025 / H
i N w7 4 datgs;ts. Bottom: CDFs of the
oo 1o additive advantage.

These scatter plots are already suggestive of the expected behavior of the utility-privacy tradeoff
curves that will come next in Figure 3| Given an allowed level of privacy (as measured by either
additive or multiplicative advantage) each point in the interior of the spindle associated with that
privacy level will also lie in the boundary of a smaller (thus higher privacy) spindle. This will make
inference harder, thereby reducing (average) utility at that level of privacy. Following this intuition,
we expect RR to achieve a higher utility-privacy curve than LLP, with LLP+Geom somewhere in
between. A more detailed comparison between RR and LLP+Geom (or LLP+Lap) is in Appendix [D}

Figure [2] helps further illustrate the different behavior of the considered PETs vis-a-vis the advantage
measure. On the four datasets, we pick here a set of parameters that make the PETs AUC-comparable
on Higgs. We then plot the empirical Cumulative Distribution Functions (CDFs) on the four datasets
for both multiplicative (middle row) and additive (last row) measures. While the CDFs of additive
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measures are roughly similar across the three PETs, this is not the case for the highly skewed
Beta(2,30) and KDD12 datasets, where one can easily spot for LLP (blue line) the presence of a
significant mass of points with large multiplicative advantage. Note that in the middle row, the CDF
of RR (grey line) is just a vertical line (x = 1) while the CDF of LLP+Geom (orange line) first
follows the blue line and then the grey one. These high multiplicative advantage points cannot be
detected when only relying on the CDFs of the additive measure.

Utility vs. advantage tradeoff on benchmark datasets. The experiments so far have compared the
distribution of individual additive and multiplicative advantage induced by RR, LLP, and LLP+Geom
for various parameter settings and datasets. However, the use of PETS is always a tradeoff between
utility and privacy, since if we cared about privacy alone, the best strategy would be to release no
information at all. Figure [3|plots the AUC vs advantage for each PET as we vary the PET’s privacy
parameters. Note that, since the x-axis is advantage, we are able to put the normally incomparable
privacy parameters of the PETs on equal footing. For RR and LLP, the single privacy parameter (e
and k, respectively) traces out an AUC vs Advantage curve. Since LLP+Lap and LLP+Geom have
two parameters, there is an area of achievable AUC vs Advantage pairs. For these mechanisms, we
plot a separate curve for each bag size k showing the tradeoff when varying e for that k.
When measuring privacy loss via
— > — multiplicative advantage, RR has
: =S 1 em the best privacy vs. accuracy trade-
= Gemicie o) f | “ane off compared to all other PETs.
— Gumices 0w 4 —seme This is consistent with the obser-
-1} - f e vations in Fig.[2} In particular, the
three mechanisms (with the given
parameters) have almost the same
AUC on Higgs. Yet when looking
at the CDFs of the multiplicative
measure one sees that the two DP
mechanisms have bounded MAs
whereas LLP has a significant num-
ber of extreme values. This trend is
more pronounced for KDD12 than
Higgs. Thus, for the same AUC,
LLP has a higher multiplicative ad-

—e— Geom k=2
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Geom k=16
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Figure 3: Privacy vs utility tradeoff curves for the various PETs
on the Higgs and KDD12 datasets. Utility is measured by AUC
on test set, while privacy is either the additive measure (bottom

row) or the 98th-percentile of the multiplicative measure (so
as to rule out the infinite multiplicative advantage cases that
can occur for LLP). Each point corresponds to a setting of the
privacy parameter for the PET (e for RR, k for LLP, and both for

vantage, with a more pronounced
gap for KDD12 than for Higgs. On
the other hand, Fig. [Z] also shows
that the CDFs of the additive ad-

vantage are roughly the same for
all three mechanisms (again, at the
same AUC). Thus, in Fig. [3] the
mechanisms have similar AUC vs
advantage tradeoffs.

LLP+Geom). The z-coordinate is the advantage (either additive
or multiplicative) value for that PET, while the y-coordinate is
the test AUC of a model trained from the output of that PET. The
AUC of the model trained without a PET roughly corresponds
to the top value achieved by these curves.

5 Discussion and Conclusions

We study ways to audit label privatization mechanisms for commonly used PETs: randomized re-
sponse, random label aggregation, and combinations thereof. Together, the additive and multiplicative
advantage measures we introduced paint a richer picture of the reconstruction risks posed by different
parameter settings, and for the first time allow us to compare their privacy-accuracy trade-off curves.

The measures we propose are tailored to settings where the data are sampled i.i.d. from a distribution,
and each record consists of public features together with one sensitive binary feature. Computing
these measures empirically requires estimates of the adversary’s label uncertainty, which won’t
be correct if the adversary has significant side information or, crucially, if the same data are re-
used in multiple mechanisms. Handling such complex settings requires more general concepts like
differential privacy. Another complexity emerges when we consider settings like click prediction,
where a minority label (a click) is viewed as qualitatively more revelatory than the majority one
(no click). While the measures we consider are agnostic to the label semantics, principled ways to
incorporate complex semantics might be valuable and shed light on heuristics used in practice.
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A Proofs for Section

We start off by providing a preliminary result that will be useful throughout all proofs.

A.1 Preliminary results

Consider, for a specific ¢ € [m], the random variables
fui (X) = Sup ]Pk (-Ainformed(xa M(X, y))z =Y | X)

Alinformed yNDy |x
2
f2i (X) = sup P (Auninformed (Xa Ml(xv y))l =Y | X) .

k
Aunininformed ¥ ™~ Dy |x

The relevance of f1; and fo; stems from the fact that for the mechanisms M we consider in this
paper, the advantages EAdv, IEAdv, and HPAdv will be defined in terms of f1; and fo;.

Lemma A.1. For any PET M, any x € X, any conditional data distribution Dy)y, number of
examples k, and i € [m], we have

) = fa(0) = minn(eo). 1= o))~ | min (P = | x MOxy) ]
where 1 : x — P(y = 1| x). Moreover, the optimal (informed) adversary A* is:
. o S

0 otherwise .

Proof. Set for brevity z = M (x,y). Since M, outputs null, and the (z;,y;) pairs for j € [m]
are independent, we have

Plys = 1] x,2) =P(yi = 1| zi) = n(x:),
It immediately follows that the best attacker Aunininformed involved in the computation of fo; (x) is the
Bayes optimal predictor

Ji = Ply; =b| 2
i = arg, max, (yi =0 | i)

so that

f2i(x) =1 —min{n(z;), 1 —n(z:)} .
Let us now turn to f1; and fix any adversary Ajpformed- We lower bound the probability that the
adversary makes a mistake on y;. Let z = M(x, y) be the output of the PET, and (1, ..., Jm) =
Ainformed (X, z) be the output of the adversary. Since §; is (x, z)-measurable, we have

P@i=vyilx2)=P@i=1|yi=1,%x2)P(yi =1]x,2)
+ P =0y =0,x,2)P(y; =0 x, 2)
=1{g; =1}P(yi =1[x,2) + 1{g =0} P(y; =0 x,2).
Hence
P(s = 43 1%) = Bu [105 = 1} P(ss = 1 %,2) + 1{G = 0} P(ys = 0 | x,2) | x]
< Ez|x[max{IP’(yi =1|x%,2),P(y; =0]|x,2)} |X}
= EyNDy|x [maX{P(yl =1 | X, M(Xa y))a P(yt =0 | X, M(X7 Y))} | X]
=1- ]EyNDy\x [m1n{[P’(y1 =1 | X,M(X7 Y))ap(yl =0 ‘ X, M(Xa y))} |X]
= fu(x),
where the inequality holds because the maximum probability term is never smaller than the probability
term selected by the indicator variables. Incidentally, the above also shows that the optimal informed

adversary is the one that selects the larger of the two probability terms with probability one, which
makes the inequality above hold with equality. O

At this point, we use the fact that
EAdv(Mtirp, D) = Ex[f1i(x) — f2i(x)] ©)
holds for all ¢ € [m] since the data sequence (z1,y1),- - ., (Zk, Yx) is i.i.d.
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A.2  Proof of Theorem

Theorem 3.2. Fix a data distribution D, let p = P(, )p(y = 1), and fix an arbitrary threshold
B € 10,1/2]. If labels are independent of features (i.e., D is a product of distributions over X and ),
then for all bag sizes k > 1 we have:

p(l—p)
EAdv(Myp, D) = min{p, 1 — p} — Eq[min{a, 1 — a}] < {ﬁ e

e MR iflp—1/2| > B,
where Q(-) hides constants independent of 3 and k.

Proof. For a given (z;,y;) in the dataset, we can consider without loss of generality only the size-k
bag that z; falls into, and then refer the indexing to this bag only.

Then set for brevity ¥ = ka = Zle y;. From , we can write

BAGv(Muur, D) = Ex fmin{a(e:), 1~ n(e:)}] - Bs | min (B = 5[ 9)}]

= min{p,1 —p} — Eg Lg{%g}{P(yi =0 2)}] :

Since P(y; = 1|¥) = « independent of i and p, the minimum value in the second expectation is
Eq,[min{a, 1 —a}],
and the claimed equality for EAdv(Mypp, D) follows.
As for the inequality with general p € [0, 1], note that, when a, b € [0, 1],
min{a,1 — a} —min{b,1 — b} < |a — b . 4
If applied to the expression
min{p,1 — p} — E,[min{e, 1 — a}]

this gives

EAdv(Myip, D) < Eofla — pl] < vEao[(a — p)?] = K%ﬁ’

where the second inequality is Jensen’s.
Finally, in the case where |p — 1/2| > §, for some gap § > 0, we can proceed through a more direct
analysis. Assume p < 1/2 — 3. We can write
min{a, 1 — a} = min{a, 1 — a}l{a < 1/2} + min{«a, 1 — a}l{a > 1/2}
+ al{a > 1/2} — al{a > 1/2}

=al{a <1/2} + (1 — o)l{a > 1/2} + ol{a > 1/2} — al{a > 1/2}

=a— 2a—1D{a>1/2}

>a—Ha>1/2}.
Hence

Eo[min{a,1 —a}] > p—Pla > 1/2).
Now, p < 1/2 implies min{p, 1 — p} = p, which leads us to
min{p,1 — p} — Eq[min{e, 1 — a}] <Pla > 1/2).

Finally, by the standard Bernstein inequality we have

k(1/2 - p)? ) _ k)
2p(1 —p) +(1—2p)/3 ’

Pla > 1/2) <exp (—

which gives the second inequality.

A similar argument holds if we reverse the assumptiononp top > 1/2 + . O
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A.3  Proof of Theorem 3.3

Again, as in the proof of Theorem for a given (x;,y;) in the dataset, we can consider with no
loss of generality only the size-k bag that ; falls into, and then refer the indexing to this bag only.

Recall that, for a general distribution D over X x ) the distribution of random variable ko = Zle Yj

conditioned on x = (1, ..., z}) is Poisson Binomial (PBin) with parameters {r)(z;)}*_,, that is,
the distribution of the sum of £ independent Bernoulli random variables y;, each with its own bias
n(z;), where n(z) = P(y = 1| ).

Notation. For simplicity of notation we let ; = 1(x;) be the conditional positive probability of a
label given feature vector  and let p = E[n;]. For fixed feature vectors x = (21, ..., Tk, Trpt+1), let

A; denote a Bernoulli random variable with mean 7);, and let Z;, = Z?Zl A;

We recall the statement of the theorem we want to prove.

Theorem 3.3. Let D be an arbitrary distribution on X x Y, p = E[n(x)], and p = En(z)(1—n(z))].
Then, for all bag sizes k > 2 we have:

[/ ,1/4 _ 1/4 1/4
(/" (p(1=p)) %
EAdV(MLLp,D) = O< \/E + k ,

where O hides logarithmic factors in k.

The above theorem is a direct consequence of the following Lemma.
Lemma A.2. Let B denote a bag with k + 1 elements. Let

1 /1 1 - 1
cr = —— [ = log 8k + ~+/21og 8k + 12kp(1 — p)log 8k | = O 1—p)+— ).
" \/E<3 g 6\/ g p(1 —p)log > ( p(1—p) \/E)
Then

_ 1/2 _
EAdv(Mp, D) < k1/4\/ﬁ\/<631/2 + 24 :) Efm( — )] + Bl (1 = m)) .

4 k3/2 k

Proof. Set for brevity M = Mj1p(x,y). From (3) we have
EAdV(MLLp, D)
= Igl[min{ﬁ(zkﬂ), L —n(zg1)}] — ( E [min {P(yx11 = 1]x, M), P(yx41 = 0]x, M)}]

x,y)

s (In(@hs1) = Plyrsr = 1x, M)[]

where we have again used l| We now focus on calculating P(yx+1 = 1|x, M). Let ¥ = Zfill Y.

Note that for a given realization of feature vector X, yj 1 is distributed like A1 and the output M
is distributed like Z 1. Therefore:

P(yps1 = 1[x, M) = P(A1 = 1|x, Zj11 = )
_ ]P)(Ak+1 = 17Zk;+1 = E ‘ X)
P(Zk11 = 2| x)
B P(Z, =% —1]|x)
= Mk+1 P(Zorr =5 |x)
Using this expression in the original expectation we see that we can bound the advantage as
P(Z,=%2X-1|x) }
P(Zk11 =2 |x)
Again, note that for a fixed x, the variable X is distributed like Zj_. Therefore. taking expectation
over y the above expression can be rewritten as

1—

Ex,y) [%ﬂ

k41
P(Zy,=s—1|x)
Ex |k P(Zk4+1 = 1— =
77k+1; (Zkt1 = s|x)x P(Zi1 = /%)
k+1
Ese | 41 Z‘P(Zkﬂ =s|x)=P(Zy =51 |X)”
s=0
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Finally, note that since Zj41 = Zj + Aj+1 we also have
P(Zpt1=5|x) =P(Apt1 = 1|x)P(Zr = s —1|x) + P(Ag+1 = 0| x) P(Z) = s| %)
= k1 P(Zr = s = 1[x) + (1 = 1) P(Z) = s[x) .
Therefore, we conclude that the advantage can be bounded by

Ex

kt1
Me+1(1 — 77k+1)Z‘P(Zk =s|x)=P(Zx =51 X)H =

s=0

Ex [k1(1 —mey1)] E

k+1
Z‘]P’(st|x)IP(stl|x)” : )
s=0

where we have used the fact that the random variables 7); are independent from each other. Using also
the fact that 7, has the same distribution as 7; combined with Lemma@below, we have that the
above quantity is bounded by:

kl/‘*\/ﬂ\/E[m(l —m)PE[? + (1 —m)** +

E[n (1 —
+ [ ( - ) . (6)
Moreover, notice that E[n? + (1 — n1)?] + 2E[n (1 — 7712] = 1. Therefore E[n? + (1 —n1)?] =

1 —2E[n:(1 — )], and using the fact that 1, (1 —71) < 7 we have

Elm (1= )P El? + (1= m)*)" = Elp (1= n0)(1 = 2E[p (1 — m)))*

< max z?(1—2z)".
iZmZO

mEBm A —n)I'? | 7w Em (1 —m)]
4k3/2 ck?

But a simple calculation shows that the above function is maximized at z} = min{%ﬁ, 1/4}, thus

we must have

Elni (1 — )P Blg + (1 )2 < (23)2(1 - 22)* < ﬁ

the last inequality holding for all £ > 1. In addition, we have the trivial bound E[n; (1 — n1)]? E[n? +
(1 —=m)% < E[nu(l —n1)]? so that

Eni(1 =) Eff + (1= n71)%]* < min {E[m(l —m)l’, 621k;2}

Eln (1 —m))?
T E[m(1—m)Perk?+1

(using min{a, b} < -2 with a = E[n (1 —m)]? and b = )

E[n: (1 —m)]
e3/2k3/2
(using 22 — /2 +1> 0, withz = ek E[n: (1 — m1))) .

Replacing this bound in () we obtain the following upper bound on the advantage:

k/m\/ (4 7) Bl onl | Bl Elndt =)

4 k3/2 ek? k
Lo o\ Em—n)]/2 | Em(—m)
1/4 / - 02
sk 2%\/(63/2 T e) k3/2 k ’
as claimed. O

Lemma A.3. Let ¢, be as in LemmalA2] Then the following bound holds:

Ex

k+1
Zm(zk:s|x)_1p(zk:s_1|x)|] <
s=0

s m

AR (= n))k)*2 el (1 — )k

1
% + k1/4\/ QCk\/E[’Iﬁ + (1 — nl)Q]k +

https://doi.org/10.52202/079017-2634 82838



Proof. Leta > 0and b < k, and let [a,b] = {j € N|a < j < b}. For any x we then have

k+1
Y IP(Z) = s|x) —P(Zk = s — 1|x)|
s=0

= Y [P(Zi=s|x)-P(Zr =s—1[x)|+ > |P(Zx=s|x)—P(Z=s—1)

s€la,b] s¢[a,b]

< Z |P(Zk =s|x)—P(Zr =s—1|x)|+ Z]P’(Zk:s|x)+]P’(Zk:s—1|x)
s€la,b] s¢[a,b]

< Y P(Zy=s|x) —P(Zp =5 — 1|x)| +2P(Z), ¢ [a,b] | x)
s€la,b]

Taking expectation over both sides with respect to x we have

k+1
Es | > |P(Zk = s|x) = P(Zx = 5 — 1]x)]
s=0

<Bx | Y |P(Zk=5|%) —P(Zk = s — 1| x)|| + 2Ex[P(Z) ¢ [a,b] |x)] @)
s€la,b]

Let now @y denote the probability measure associated with a binomial random variable with parame-
ters (k, p). Since Zj, is a Poisson-Binomial random variable with parameters 71, . . ., 7, the prob-
ability P(Zy, ¢ [a,b] | x) is a linear function in each individual 7);, so that Ex[P(Z ¢ [a,b] | x)] =
Qy([a, b]¢). We now proceed to bound the first expectation in (7). By Cauchy-Schwartz inequality
we have

B | > |P(Zp=s|x) = P(Z =5 —1]|x)|
s€la,b]

< By \/(b—a) > (P(Zk = s|x) —P(Z = 5 — 1]x))?

s€la,b]

k+1
<Ey || (0—a)) (P(Zk = s|x) = P(Zk = 5 — 1]x))?
s=0

k+1
< | Ex (b—a)Z(IP(Zk:sx)—P(Zk:s—lx))2],

where the last inequality holds by Jensen’s inequality. Let
A=Eni+(1-m)®] and  B=2E[m(1—m).
By Lemma[A.4]below we have that the above term is bounded by

\/(b -9 <Ak * (4371;)3/2 * e;k2> ’

so that (7)) gives

k+1

B | S PU =51) - Bz =3 - 1|x>|] < 2Qk<[a,b1c>+\/ 0-a) (4 + s + )

Let = max{kp — Vkcy,0} and b = min{kp + v/kcy, 1}. By Bernstein’s inequality applied to
binomial random variables we have that Q([a,b]°) = 5. Hence, with this choice of a and b we
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obtain

k+1
B B 1 \/ ko ™ T
Ex Z|P(Zk—s\x)—P(Zk—s—l\x 1 E—f— 2\ka\/A (4Bk)3/2+eBk2'
The lemma follows by replacing the values of A and B. O

Lemma A.4. The following inequality holds

Ex

k+1
> (P(Zp=5]x) —P(Zp = s — 1] x))2]
s=0

T BRI — )k 26 B (1 — m)jk?

<E[n + (1 —m)**

Proof. Let ps(x) = P(Z, = s|x) —P(Zy = s —1|x), fors = 0,...,k + 1. Further, for
E+1>u>0letg,(x)= Z’fé ps(x)e*™ %52 denote the discrete Fourier transform. Since,
for any x, the mapping

P(x) = (po(x), -, pry1 (X)) = (91(x), -, gy (%) = g(%)

is a unitary linear transformation [8] we can write:

1
Vk+2

k+1 k+1
Y (P(Zk=s|x) —P(Zy =5 - 1|x)* = [p)|* = |gx)|I* = Z |gu (x
s=0

Moreover, by Lemma[AZ3]below we have that

and therefore

9060 = 03,00 = 145 (1 cos

2mu
(1—17] +77j +277J(1—77j)cosk+2> )

Therefore we can write

k+1
> (B(Zy=s|x) —P(Zx =5 —1| x))2]

s=0

Ex

1 pan 2mu b 21U
_ . )2 2 (1 — . .
= QEX UE:O (1—cosk 2) | I ((1—77]) + 05 +2n;(1 m)cosk+2)

j=1

k+1
1 2mu
:—E 1— IlE (1— 21 omi(1—n;
12 ( cosk+2) [( n;)? +n; + 2n;( 77])cosk+2)]7 (8)

u=0

Where we have used the fact that the random variables n); are independent. Finally by linearity of
expectation and the fact that 7); is distributed as 7); for all j, we have

k+1
Ex | > (P(Zk = 5|x) —P(Zy, :s—1|x))2]
s=0
LS (1 o 27 (802 + (1= m)?] + 2Blm (1 2mu )t 9
a2 (1o ) (B0 0 om 2B e 5 )

Applying Propositionbelow with a = E[n? + (1 —n1)?] and b = 2E[n;(1 — 71)] we have that
the above expression is bounded by
7r ™

2 o 21k
Fn O =) SR — a7 2B (- R

which gives the claimed result. O
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Lemma A5, Let ps( ) = P(Zr = s|x) —P(Zy = s — 1|x) and let g,(x) =

m Zf+é ps(x )6 "+ denote the discrete Fourier transform of p(x) = (p1(X), ..., ps(x)). Then

k
1 2miu 2miu
gu(X): \/m(liek+2)j1;[1(1in]+n]€k+2)

Proof. By definition of g, (x) we have:

1 k+1 , k+1 _
eFrz P(Zk = s|x) — eQﬁ%SIF’Z:s—lx
) (S_O (Z = s|x) 2 (Zy | ))

s=0 s=0

1 bl 2mius 27i k+1 2miu(s—1)
= e P(Zy =s|x)—eFE Y e k2 P(Zp=s5—1]x)
s (L e |
1

where ¢z, | x denotes the characteristic function of Z}. conditioned on x. Using the fact that Z, =
Z§=1 Aj and that Ay, ..., Ay are independent given x, we have ¢z, |x = H?zl ba,|z;- The
result follows from the fact that A; is a Bernoulli random variable and therefore ¢4, |,,(2) =
(1 —n; + nse’?). =

Proposition A.6. For any a,b,k > 0 such that a + b = 1 we have

1 A 2mu 2mu T ™
- _ <gbo - 47
k+2u§0(1 Cosk+2> <“+b“’sk+2> =T Gy e

Proof. Using the fact that cos ,33’;5 < Oforu € [(k+2)/4,3(k + 2)/4] we have that

bl 2mu 2mu kooki2/e 2mu 2mu k
Z(l—cosk+2> <a+bcosk+2> = Z (1—cosk+2) <a+bcosk+2>

u=0 u=0

k
2mu 21U
E 1—
+ ( cosk+2> (a+bcosk+2)

u=(k+2)/4+1

kt 2mu 2mu k
+ Z (1—cosk+2> <a+bcosk+2>

u=3(k+2)/4-+1

(k+2)/4

k
2mu 2mu
2)a E 1-— S
(k+ ky ( cos +2) (a—|—bcosk+2>
k+1 k
2 2
+ E (1—coskiu2> (a—i—bcoskjf;)

u=3(k+2)/4+1
(k+2)/4

k
U 2mu
k+2)a 2 1- — b —
= (k+2)d" + E ( cos +2> (a—|— COSkz+2) ,

where we used the fact that (1 — cost) < 2 for the first inequality and the symmetry of the cosine
function for the last equality. We now apply the result of Proposition[A.8]to the above expression to
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see that

(k+2)/4

2mu 2mu \ 9 (k2 u? u? i
1-— b <2 — |l - dnb—
HZ:O ( Cosk+2> (a+ Cosk+2) =7 ; (k+2)2< 7T(k+2)2))
(}sz%/él u? Ak 2
< 271'2 76_ o (k+2)2
= 2
— (k+2)
Therefore we conclude that
k41 k (k+2)/4 2
1 2mu 2mu U —drkb—x2 1
— 1 — cos bcos < a*+4r? — 2?7
k+2;( C05k+2> <“+ C°5k+2> =@ u;) (k+22° k2

Finally, applying Proposition with m = k + 2 and o = 47wkb we can upper bound the above

quantity by:
k 2 ﬁ k o o
4 - < —t+ —,
@ am (4(47rkb)5/2 + 4e7rbk(k+2)> =T Wy e

which concludes the proof. O
Proposition A.7. Let m > 0 and o > 0. Then

2
u

—

—e m?2

m/4
u? 1
m? m

u=0

Proof. Let f: R — R be given by x — z%e=°%" Note that the sum we are attempting to bound is
then given by:
m/4

1 ()

Note also that f has a maximum at zy = ﬁ Thus f is increasing for x < zy and decreasing
otherwise. In particular if

m/4 lzo] m/4
()= ()t X () e

u=[zo]

Lz l+1
then L corresponds to a lower Riemman sum for f and L < fo @ f(z)dz. Similarly U is an
_ L
upper Riemman sum for f and U < [ (1,/(;11 _7* f(z)dz. Therefore we have

m

m/4 u 1 1/4—1/m R L—L‘WJL&
Zf (—) — S/ x2e” " dy +/ f(z)dx
u=0 msm 0 (mn]:l
o 1
< / g2em07” 4 — ax f(x)
0 m. =
VT 1

T 4a03/2 7 eam

)

as claimed. O
Proposition A.8. The following inequality holds for any t € [0,1/4]:

1 —2(nt)? < cos2mt < 1 — 4rt?
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Proof. For the lower bound we start from the fact that for any « > 0 it is well known that
sin 27x < 2mzx.

Integrating this inequality from [0, t] we have that fot sin 2z < wt2. Since fot sin27x = 5-(1 —
cos 27t) the lower bound follows.

For the upper bound we proceed in a similar fashion. By the fact that sin 27z is concave for
x € [0,1/4] we have that

1
sin 27z = sin27((1 — 4z) - 0+ 4 - Z) > (1—4x) sin0+4xsing = 4z.

. . . . . 1 — 2 t 2
Again integrating the above inequality from 0 to ¢ we have ~—5>=% > 2¢=. O

A.4 Proof of Theorem 3.4

Proof. The proof follows the same argument of the proof used in[3.3] where we see that, in view of
the factorization in Equation[5|we may bound the individual expected advantage as:

IEAdV(M, D, wp11) < n(zpp1)(L—n(wrg1) E o

T1,e.,T

k
> IP(Zk = s|x) = P(Zk = s — 1|x)|] :

s=0

But from Lemma[A.3]it follows that this can be bounded by

. 1 (1 —2p)* 1
) _ 1/4 _ kL.1/2
,LLzO <(p(1 p)) \/(1 2:”“) k + Mg/gk + \/ k.1/2 + M3/2k2 :

Now, since (1 — 2u)*k/2 < & for k > %log < ), we upper bound accordingly the two terms

1
m
involving (1 — 2u)*, and the result follows. O

A.5 Tail distribution of the attack advatange

We are also interested in the fail of the distribution of the attack advantage, that is, the tail of the
difference between

fi(x) = sup P (Aiformed(X, M(X,¥))i = yi | X)
Ainormed Y~ Py
i~Uniform([m])
coins of M

and

f2 (X) = Ssup ]Pm (-Auninformed(x> MJ_(X7 Y))i =Y ‘ X)
Auintormed Y~ DY)
i~Uniform([m])
coins of M

Specifically, we define
HPAdv(M,D,0) = P (fi(x)—f2(x))>0),

x~DY
viewed as a function of 6 € [0, 1], which we call the High Probability attack Advantage (at level 0).

This is simply a high-probability version of EAdv(.A, M, D) over the generation of x. A similar
high-probability version can be defined for the individual version of the attack advantage.

We begin by observing that in the special case of Mgg, we have IEAdvy (Mgg, D, z1) = f1(x) —
f2(x), so that the high probability bound involved in the computation of HPAdv(Mgg, D, 0) is
a direct consequence of the tail properties of the function n(xz;) = P(y; = 1|z1) as applied to
the expression for IEAdvy 1 (Mgg, D, #1) in Theorem|[A.17] Thus, for Mg, the connection from
IEAdv to HPAdv is immediate.

We continue with studying HPAdv for My p. We have the following bound.

82843 https://doi.org/10.52202/079017-2634



Theorem A.9. Under the same assumptions and notation as in Theorem 3.3 (main body) there are
universal constants ¢y, cy > 0 such that, for k = Q(1/p),

HPAdv (MLLPa D,y \/g) <(k+1)e k|

In order to prove this theorem, we first need ancillary results related to Poisson Binomial distributions.

We denote a Poisson Binomial distribution with parameters {71, ..., 7} by PBin(n1, ..., n%).
Lemma A.10. Let 5,% ~ PBin(n1,...,m), 2 ~ PBin(ny, ..., n), where n1,...,m € [0,1]

are such that
k
Zm(l —ni) =1
i=1

Then
P(EM =5) - P(EM =5 —1)
P(X =ys)

S

] 9
< .
S (1 — ;)

Proof. We will use the following distribution to approximate Poisson Binomial distributions.

Definition A.11. [28] We say that an integer random variable Y is distributed according to the
translated Poisson distribution with parameters i and o2, denoted TP(j1,0?), if and only if Y can be
written as

Y = |p+0? + 2,
where Z is a random variable distributed according to Poisson(c? + {u — 0?}), being {p — o} the
fractional part of i — 02, and |y + 0% | the integer part of ji + o>

Let us then define two random variables I" and '), Variable I is TP(y, o) with j = Zle 7; and
0% = Zle n:i(1 — n;), while T is TP(pu1, 07), where 1y = 2522 n; and 03 = Zf:z 0 (1 — ;).
Let dtv denote the total variation distance. We can write

P(EM =) - P(ZM =5 - 1) P(EM =5) —P(ZM =5 1)

k
E, P(X = s) 1 :;P(EZS)X l P(E = 5) ]
k
=Y PEW =5) —P(x® =5 1)
S:O .
<Y PEM =5) P =s)|+ > [P =s) PO =5-1)
s=0 s=0
k
+Y P =5-1)-P(EM =5-1) (10)
s=0

P = s) — P(0M = s — 1)|4dpy (2D, TM)

k
<dw(ST)+ >
s=0

SE L) +2 S nd ) +2

Z?:l ni(1—m) Zz 2 ni(1—m;)
(11
k
+Y [P =s)—PC® =s-1)
s=0
_3 .3 % B — o1
RS
(12)
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where (I0) follows from the triangle inequality, (IT)) follows from Lemma [A.T2] below, and (12)
follows from the overapproximation

k R k
i ML= m;) +2 < > iz Ml —mi) +2 < 3
% = k =
>oiz mi(1—ms) 2oz mi(1—m;) Zle (1 —n;)

)

the latter inequality exploiting the condition Zle ni(l—m;) > 1.

Lemma A.12. [[28], see (3.4) therein] Let J1,...,J; be independent random Bernoulli with
parameters p1, . . ., . Then

k k 3
i1 Pl —pi) +2
dTV<ZJi7TP<u702>>s Ly P 20

k
i=1 > iz Pi(l = pi)
where p = Zle p; and 02 = Zle pi(1—pi).
We recall a lemma which will be useful to upper bound the last term in (I2)).
Lemma A.13. [6] For p1, e € Rand 0%,03 € Ry such that |y — o3| < |pa — 03], it holds that

2 2
— oy —o5|+1
dTV(TP(Mlan)vTP(m,U%)) < ‘MJ pal + o1 022| :
1 i

We will need the following technical lemma as well.

Lemma A.14. For i € R and 03,03 € Ry, let us define X1 ~ TP(u,0%) and Xo ~ TP(u+1,03).
Then

PXi=0-1)=P(Xy =¥
forall ¢ € 7.

Proof of LemmalA.14] One has to observe that Translated Poisson distribution is equivalent to a
Poisson distribution with parameter § where 6 = y — v and v = | — o2, but it is shifted by .
Moreover, note that ¥ + 1 = |[;z + 1 — 0], thus § + 1 = 1 — v + 1. This observation implies the
claim with p + 1. O

We continue by using both Lemma and Lemma Define I'®) ~ TP(u; + 1,07). We can
write

k

Y PC =5 -PCW =s-1)| =

s=0

P(I =s)—P(I?® =)

s=0
= drv(TP(1,02), TP(1 +1,0%))

= 1] | |o® —of|+1
< + 5

o o
(from Lemma|A.13))

l-m o om(@-m)+1
= =+ 5
g ag

% )

the latter inequality using again the condition Zle ni(1—m) > 1.
] 6 3 9
<=

E < —
s [ ~ Vo + NG o1
This concludes the proof. O

<

Piecing together gives

P(=M =5 —1)

1= P(T = s)
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With these results handy, we are ready to prove Theorem Recall the functions f;(x) and f2(x)
defined in the main body.

Proof of Theorem[A.9 Let ¥ = Z?zl y;. From Lemma we see that

_1——ZEy Dyx{ min {P( -—b|x72}|x}

be{0,1}
and

fa(x) —1—*me{n i), L —n(z:)}

so that

f1(x) = fa(x) =

=
-

(singn(as) 1= n(e0)) = By | min, (P =01 x5} 1] )

be{0,1}

i=1

<

(i) = Po(ys = 1| 2, %)

)

=
-

=1
where in the inequality we have again used ().
But, for any given s € {0,1,...,k},

P(Y=s|y; =1,%)

Py = 1|5 = 5,%) = P(yi = 1] x)

P(¥ = s|x)
B P2 =5 —1]x)
= (@) P(X = s|x)
=) =5 —1|x
= () it LX)

n(z) P(ECD =5 — 1]x) + (1 — n(z:)) P(ECD = 5 x)

where 2(— ’)—Z“ 1 Yi -

Hence

) 12": s ))E [P(E(’i):s|x)fﬂ”(2(’i):571|x)’| ] 13
- X

! Sk ° P(E = s|x) ’

where s (conditioned on x) is distributed as PBin(n(z1), . .., n(zk)). Set for brevity u = E[n(z)(1—
n(x)], and introduce the short-hand notation

k
Coi=Csx ™) =1{ 3 ()1 =ne;) < (k= -6},

jij=1,j#i
for some 3 € [0, (k — 1)) to be specified. In the above x(~*) denotes x with its i-th item 2:; removed.
We have

n(a)(1 () )Ex |

P(X) = 5]|x) —P(2C) =5 — 1 x) ‘ |X}

P(X = s]|x)
(*i):'gx— (71):5* X
= Caanfa)(1 = i), |7 T ==t 1]
(-1 — g x) — =) =s—-1|x
+ (1= Cgi)n(z)(1 - n(:vi))Es[ i |]ng P(jx) e ‘ ‘X}

P2 = 5]|x) —P(2C) =5 —1|x) ’ \x]

< Cpi + (1= Cga)n(a) (1 — U(QUZ))ES[ P(T = s | x)
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since ) )
P(% =s|x)—P(XZ :571|X)’|X}§1.
P(X = s|x)

() (1= n(a)E, |

for every ¢ and every realization x.

On the other hand, a closer look at term
P2 = 5|x) —P(2C) =5 —1|x)
1 - Cp)E, | IE]
(1= Gy P(E = s|x) I
reveals that we are in a position to apply Lemma[A.T0] This allows us to conclude that this expectation
is upper bounded byﬂ

9(1 — Cs.i)
Vb o () (= ()

for every realization of x. Using the definition of C'z ; the above can be further upper bounded by
9

(k—Du—8"

oL xﬁ (1 n(zi))
it VE=Du—p
O

) >l ln(m(l — ()
PN

for every x. Now, from the standard Bernstein 1nequahtyE]

Putting together, we have obtained

fi(x) = fa

w\'—

I Mw M=

w\'—

2
Py~ (Cﬁ,i =0Vi)>1-— ke_m

and i
2
Px~Dy (Z (@) (1 —n(z:)) < kp+ 5) >1— ¢ TR
i=1
for every 8 > 0. This yields
Pr~Da <f1( ) — f2(x) >

holding for 0 < 5 < (k — 1)p.
One can easily see that choosing 8 = (k — 1)u/2 yields, when k = Q(1/p),

N A e O E s

which concludes the proof. O

9(kp + B)

PN/

) (k+1)e 2ku+/3/6 (14)

Remark A.15. The analysis contained above also allows us to provide bounds on the additive
advantage that are fully conditional on x = (x1,...,,,). For instance, combining Lemma
with Eq. (T3), one can easily derive a bound of the form

k

1 n(zi) (1 — n(z;))
fix) = fo(x) =0 | =
k z:zl \/Zj:j;éi n(x;)(1 —n(x;))

Then, in order for this bound to be of the form 1/ 'k, we need to make further assumptions on the
function © — P(y = 1|z), the most obvious one being P(y = 1|x) € (0,1) (bounded away from 0
and 1) for all x.

"The condition S°F | m:(1 — ;) > 1 therein is implied by Cj;(x(~") = 0, which is equivalent to
(k—1)u > 1+ B. This, in turn, given our choice of 3, will read as k = Q(1/u).

“Note that we are upper bounding the second moments of the random variables 7(z;)(1 — n(z;)) with their
first moment 4, since the variables n(z;)(1 — n(z;)) are in [0, 1/4].
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A.6 The advantage of RR is independent of the number of examples

Lemma A.16. For all data distributions D, all x;, and all datasets S of size m, IEAdv(Mgg, D, x;)
is independent of m, and so is EAdv(Mgg, D).

Proof. Fix any m, any x;, and any data distribution D. Then, by LemmalA.T]

IEAdv(MgR, D, x;) = min{n(x;), 1 —n(x:)} (15)
- yiwgwxi |:m1n{(x<_i>]%by(_i))(yi =1 ‘ X, MRR(Xa y))ﬂ (x(_”]I)Dy(_i))(yi =0 ‘ X, MRR(X7 y))}‘ x1:| .

The first term already has no dependence on m. We focus on the second term.

The key to this proof is that a noisy label RR(y;) = g; is independent of the other true labels y;, j # 1.
Thus, we have

Ply; =1|x, Mrr(x,y)) =P(y; = 1| x, Mrr(x,¥):) = P(y; = 1 | 25, Mrr(zi, ¥i)) -

Applying this to (T3), we have

E [min{ P (yi=1]|x,Mr(x,y5), P (yi:0|X,MRR(X7Y))}|mi]

Yi~Dyle; (x(=9,y(=9) (x(=9,y(=9)
=, % |:min{P(yi = 1|z, Mrr(zi,4:)), P(yi = 0 | 2, Mrr(i,%:)) } | xi:|~
i~Dy)a;

Plugging this back into (T3] gives us EAdv;(Mpgg, D) as desired. Taking the expectation over
xz; ~ Dy completes the proof of the second claim. O

A.7 Proof of Theorem 3.3

We prove a more verbose version of Theorem [3.5| which includes the optimal adversary:

Theorem A.17. For any data distribution D, the individual expected attack advantage for randomized
response with privacy parameter m = is

1
1+e€

IEAdv(Mgg, D, z1) = (min{n(z1),1 — n(z1)} — ) L{n(z1) € [r,1 -}
The optimal adversary maximizing IEAdvy(Mgg, D, x1) is

1, lf77(xl) >1—m
A (21,51) = 0, ifn(z) <m
Y1, otherwise .

In words, upon receiving x1, the optimal attacker .A* predicts the associated label y; as the noisy
label ¢ if the distribution D contains enough uncertainty about y; (the condition n(z1) € [7,1 — 7|
holds) given the extra noise level 7 injected. Otherwise, it predicts deterministically (as y; is indeed
close to being deterministic when n(z1) ¢ [m, 1 — 7]).

Proof. First we characterize the optimal attacker for which the individual expected advantage is
maximal. The Bayes optimal decision which minimizes the loss I{ A(z1,y1) # y} conditioned on 1
and g7 is
Al(z1,91) = {P(y1 = 1]w1,91) > P(yr = 0l21,41)}
which can be written as
Plyr =11, 91) _ Pyalys =1, 21) P(ys = 1]z1)

1< —- = — (16)
P(y1 = 0lz1,91)  P(gilyr = 0,21) P(y1 = Olz1)

Assume that g3 = 1, in which case (T6) becomes

T n(x1)

1—7m " 1—=n(z) {17
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which is true whenever n(z1) > , and on the other hand, if n(z1) < 7 then does not hold
anymore, thus A’(z1,41) = 0. A similar argument holds for 7 = 0: The Bayes optimal decision
A’(x1,y1) = 1if and only if (1) > 1 — . Putting together, and noting that = < 1/2, this implies
that the optimal attack is

1, ifpz)>1—-7

A*(z1,71) =40, ifn(z) <

Y1, otherwise .

To compute the reconstruction advantage of optimal attacker A*, we may decompose the feature set

into parts as

G(rm) ={z1 : n(z1) € 7,1 — 7]}
and its complement set G (). It is clear the advantage of the optimal attacker A* restricted to G (1)
is 0 since j; gives no extra information on 3; when z; € G (7), that is, the value of A*(z1, 1) is
independent of §; when 21 € G (7). On the other hand, the advantage of A* for any z; € G(r) is

(1 =m) = (1 = min{n(z1),1 = n(z1)}) = min{n(z1),1 —n(z1)} -7 ,
since Mg reveals the true label with probability 1 — 7, while the attack utility (conditioned on 1)
of the uninformed attacker 1 — min{n(z),1 — n(z1)}. This concludes the proof. O

B Proofs for Section 3.2

B.1 Proof of Theorem 3.7]

Proof. Consider the difference of log-odds ratio Ij, ;(M, D, x, z,i), where z = Myp(x,y) =
% Zle 1y; is the output of the aggregation PET. Since y is independent of x, we can write

P(y; =1|2) Py, = 1)

oM, D,x, 2,i) = I(z) =1 —1
LoMDyx 2 0) = 1(z) =In e, — G0y~ g, =)
_ P
_lnl—z lnl—p
_p21-p)
(1-2)p’

where we used the fact that, since kz is a binomial random variable, P(y; = 1| z) = z, independent
of p. From the standard Bernstein inequality we have, with probability > 1 — 9,

p_BSZSP"‘Bv

B = B(k,p,) = \/ UZDIA0) 4 2 1y (179).

[0, 1], this yields

B N\, 0-B-p_ . e+BO-p _ 5
m(l (1—p+B)p> ! (1-p+Bp <1z <l (1-p—B)p I(H(l—p—B)p)

where

with the same probability. The condition &k > %(_1[)/)5) implies 2B < p — p?, which in turn
implies ﬁ < %, as well as ﬁ > (0. We further bound the right-most side through

In(1+ z) < z forall z > 0, and the left-most side via In(1 — =) > —z(In2) for x € [0,1/2]. This
gives

Bln?2 <I(x) < B
I () e —
(1-p+B)p (1-p—B)p
which, after further overapproximations, allows us to write
Bln2
H(2)| € ——F%
(1-p—B)p

Next, the condition 2B < p — p? implies (1 — p — B ) > (1 p)/2 so that, overall,

|I(Z)|<2B(lcp, )(In2) ( 1n1/5>
<=0 p \/

with probability at least 1 — §. This concludes the proof. O
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C Experimental Setup for Section 4 and Further Experimental Results

Datasets. We conduct our experiments on the following datasets:

KDD2012: We use the click prediction data from the KDD Cup 2012, Track 2 [3] with the feature
processing performed in [23]. The learning task for this data is to predict the click through rate for an
advertisement based on a number of features related to the advertisement, the page that it appears on,
and the user viewing it. There are 11 categorical features that are each one-hot encoded, resulting in
a sparse feature vector with 11 non-zero entries in 54,686,452 dimensions. The label for the example
is 1 if the ad was clicked, and O otherwise.

Higgs: We also use the Higgs dataset [4], which is a binary classification dataset where the goal is to
distinguish between a signal process that produces Higgs bosons, and a background process which
does not. The dataset has 28 real-valued features, which are a mix of kinematic properties measured
by particle detectors and hand-crafted high level features designed by physicists. The dataset consists
of 11,000,000 examples produced via Monte Carlo simulation. We use the first 10,000 examples as
our testing data, and the remaining examples for training.

Model Architectures. Next, we describe the models we use for each dataset. We use the same
model architecture regardless of which PET has been used to privatize the labels.

KDD2012 Model: The model we use for KDD2012 is a deep embedding network. We reduce the
dimension of each example from 54,686,452 dimensions to 500,000 dimensions by hashing feature
indices. Each hashed feature index is associated with a learned embedding vector in R59 and the
representation vector for an example is the sum of the learned embeddings for each of its non-zero
hashed feature indices. This representation vector is passed through two dense layers with 100 and
50 units, respectively, and ReLU activation functions. The final output is a single unit with sigmoid
activation that is interpreted as the click probability for each example.

Higgs Model: For the Higgs data, we do no feature pre-processing. We use a fully connected feed
forward neural network with 4 hidden layers all with 300 units and ReLU activation. The final output
is a single unit with sigmoid activation that is interpreted as the probability that the example has the
positive class.

Training Setup. When training a model on the output of any PET, we always use minibatch
gradient descent together with the Adam optimizer [24]. PET-specific training details are presented
in the following paragraphs.

Training with Randomized Response. In our experiments we found that the bias in randomized
response can affect prediction accuracy for the model trained on these labels, so we post-process the
RR output to remove the bias introduced (see for example [19], Equation (7) therein).

Let f : Y — R be any function (for example the gradient) of a label, and let y € {0, 1}. For plain

RR,

BL(RRW))] = S J) + ——  (10) + (1),
Thus,

F) =B | S FRRO) — - (f0) + F(1)]

Therefore, we can post-process the output of RR to obtain an unbiased estimate of f(y) for any
function f. This has no effect on the advantage, however it does help the accuracy substantially. We
use this debiasing procedure to obtain an unbiased estimate of the binary cross-entropy loss of the
model, and perform minibatch gradient descent on the estimated loss. In all of our figures, we use
“RR” to denote this debiased version of the mechanism.

Training with LLP. For LLP we use minibatch gradient descent to optimize the Empirical Pro-
portion Risk defined in Section [2| We use the binary cross-entropy loss to compare the predicted
label proportion against the observed label proportion. As discussed in Appendix [D] since the
binary cross-entropy loss is a proper loss, the minimizer of the population-level proportion risk for
cross-entropy loss is also a minimizer of the population-level cross-entropy loss, as long as the Bayes
optimal classifier can be represented by the model architecture.
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Training with LLP+Lap. LLP+Lap is parametrized by two parameters, k € {1,2,...} and € > 0.
For each bag B; the mechanism discloses o; + Z;, where «; is the label proportion in that bag, and
Z; ~ Lap(s-), is an independent zero-mean Laplace random variable with parameter -, that is,

with variance # Theorem shows that for any minibatch of data, the expected gradient of the
proportion matching risk is unaffected by adding mean-zero noise to the label proportion. Therefore,
using Proportion Matching to train with LLP+Lap is similar to training with LLP, except the variance
of each gradient step is increased.

Training with LLP+Geom. LLP+Geom also has parameters, k € {1,2,...} and € > 0, but Z;

F_z- _
is replaced by a two-sided Geometric random variable, where Z; = Zi kzl , and Zj' and Z; are

geometric distribution with probability of success 1 — e~ €. The value «; + Zl is then clipped to [0, 1].
It is not hard to see that, for every given €, LLP+Geom with parameters £ = 1 and e coincides with
RR with parameter e.

Unlike LLP+Laplace, the clipped noisy label proportion is not an unbiased estimate of the bag’s true
label proportion. We post-process the output of LLP+Geom to obtain unbiased estimates of the bag’s
label proportion. In particular, let c; be the true label proportion for a bag, a"*® = «; + Z; be the
unclipped noisy proportion, and o™ = clip(a"*, [0, 1]) be the clipped noisy proportion. Then,
using the memoryless property of the Geometric distribution, we have that

o/hip) if o!™ € (0,1)
E[agnoise) ‘ Ozidip)] _ _% (# N 1) if aﬁchp) =0
14k (e 1) el =

When training with LLP+Geom, we replace the clipped label proportion by E[a{"*® | o] before

computing the proportion matching loss. Since o!"® is an unbiased estimate of a;, so is the
conditional expectation. After this debiasing, Theorem [D.2] guarantees that the expected gradient of
the proportion matching risk is the same as if the true label proportion had been used. It follows that
using Proportion Matching to train with LLP+Geom with proportion debiasing is similar to training

with LLP except with higher variance.

AUC vs Advantage Experimental Setup. For all PETs, we train models to minimize the binary
cross-entropy loss. For RR, we use privacy parameters € in {274,273 ... 25}, for LLP we use bag
sizes kin {29, 21, ..., 29}, and for LLP+Laplace and LLP+Geom we use all combinations of ¢ and
k from the same sets. For every PET and every value of their privacy parameters, we train the model
with each learning rate in {107¢,5-1076,107°,107%,5 - 1074,1072,5 - 1073, 10~2}. Finally, for
each combination of privacy parameter and learning rate, we train the model 10 times (each trial
corresponds to different model initialization and data shuffling, and RR noise). For each privacy
parameter, we report the mean AUC of the learning rate with the highest mean AUC.

Estimating Attack Advantage. The attack advantage of the optimal attacker is estimated and
reported for every PET with various parameters. The optimal attacker and its advantage have been
characterized for RR as well as for LLP, in Lemma[A.T|and Theorem respectively. Crucially,
notice that the advantage can be easily calculated with knowledge of the parameters of each PET
(label flipping probability or the bag size), and the class conditional distribution 7(x) — or at least an
accurate estimate of it. We considered two estimates of the class conditionals: one based on Deep
Neural Networks (DNN) as described above, and one based of k-Nearest Neighbors (kKNN). The
kNN estimator can produce accurate estimates for class conditional distributions in the large-scale
data regimes, due to its strong consistency properties that has been studied in the 70s and 80s, and
that became the part of Machine Learning folklore. DNNs can also produce accurate estimates if
the training process and architecture is tuned carefully enough. We found that these two approaches
result in very similar results on our large scale benchmark datasets, therefore we relied on the estimate
provided by the DNN, and we estimated the attack advantage of the optimal attacker based on the
output score of the DNN.

Remark. 1t is known that when trained with event-level (i.e., non-private) labels, DNNs are not
guaranteed to give rise to calibrated classifiers, which is important for estimating the probabilities
involved in the definition of attack advantage, while a kNN is typically calibrated. Yet, since we
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Figure 4: Prior-posterior scatter plots for LLP+Geom and LLP+Lap on two synthetic datasets and
the two real-world datasets. The two synthetic datasets have been generated by drawing 7(z) from
a Beta(2,30) distribution and a uniform distribution on [0, 1]. The colors of the dots correspond
to different parameter values for the PETs. For each bag size k£ and distribution, we did 1000
independent runs. The further a point is from the y = z dotted line, the more is revealed about its
label as a result of the PET.
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Figure 5: Privacy vs utility tradeoff curves for the various PETSs on the Higgs (left) and KDD12 (right)
datasets. Utility is measured by AUC on test set, while privacy is either the additive measure (bottom
row) or the 98th-percentile of the multiplicative measure (so as to rule out the infinite multiplicative
advantage cases that can occur for LLP). Each point corresponds to a setting of the privacy parameter
for the PET (e for RR, k for LLP, and both for LLP+Geom). The z-coordinate is the advantage
(either additive or multiplicative) value for that PET, while the y-coordinate is the test AUC of a
model trained from the output of that PET. The AUC of the model trained without a PET roughly
corresponds to the top value achieved by these curves. This plot is similar to Figure 3]except that the
curves for the LLP+Geom PET correspond to a fixed value of e, rather than a fixed value of k.

observed in our initial experiments that the two learning methods resulted in similar overall outcomes,
we decided go with DNNs as the underlying classifier for estimating the behavior of the optimal
attacker.

Further experimental results omitted from the main text. Figure [ contains scatter plots for
LLP+Lap in addition to LLP+Geom for comparison. The two groups of scatter plots look very similar
on each dataset. Figure [5] shows the privacy-vs-utility plots (the data is identical to Figure [3) except
in this case, the curves for the LLP+Geom PET correspond to a fixed value of € with the bag size k
varying.

Computational Resources. We conduct our experiments on a cluster of virtual machines each
equipped with a p100 GPU, 16 core CPU, and 16GB of memory. Each training run on Higgs takes
approximately 10 minutes, and each training run on KDD12 takes approximately 20 hours.
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D PROPMATCH with Noisy Label Proportions

In this appendix we argue that the standard PROPMATCH algorithm is still an effective learning
algorithm for the LLP+Lap PET (henceforth denoted M 4. 1p). Recall that PROPMATCH generally
learns by using stochastic gradient descent (SGD) to minimize the empirical proportion matching
loss. Our result below shows that the expected value of the gradient of proportion matching loss is
the same whether Laplace noise is added to the label proportion or not. In other words, the expected
trajectory of SGD for PROPMATCH when using M 4. 1p is the same for all values of ¢, including
€ = 00, which corresponds to the special case of My p. In fact, the main way that decreasing the
value of € (resulting in stronger differential privacy guarantees) affects utility is the increased variance
of the gradients. The following result characterizes how much the variance increases compared to the
case where ¢ = co (or equivalently, compared to PROPMATCH run with My p).

To analyze PROPMATCH, we require a few properties of the loss £ : R x R — R and the noise
distribution. First, the loss is proper, which means that for every real-valued random variable A, the
function f(p) = E(¢(p, A)) has a unique minimizer at . = E(A). We also assume that £(p, y) is

differentiable in p, and that its derivative is affine in y, that is a%ﬁ (p,y) = apy + by, where ay, b,
may depend on p but not y. These conditions are satisfied by the cross entropy (or logistic) loss
{(p,y) = —ylog(p) — (1 —y)log(1 —p) (where p € [0, 1]) and the squared error ¢(p, y) = (p — y)*.
Finally, we assume that the noise mechanism operates on a bag of k£ examples for some k € N
(possibly k = 1). Given the proportion « of positive examples in the bag, it releases & = a + Z,,
where E[Z,|a] = 0 for every fixed o € {0,1/k, ..., 1}. This condition is satisfied by LLP (since it
adds no noise), LLP+Lap (since Laplace noise is mean 0), and the debiased versions of randomized
response and LLP+Geom, described in Appendix [C]

Given a class of predictors H of predictors h that map feature vectors to [0, 1], we can define the
problem of minimizing the population-level noisy proportion-matching loss for a distribution D,
defined via the choice of a bag B of k labeled examples drawn from D:

. 1 i
i (150

zeB

This differs from the loss studied in [[13]] only in that we allow the label proportion to be perturbed.
The PROPMATCH algorithm essentially minimizes this loss.

Theorem D.1. Let B be a random bag of size k, £ : R x R — RT U {00} be a loss function, and M
be a mechanism for releasing the label proportions with M(a)) = & = a + Z,, where E[Zy|a] = 0
for all o. Suppose H contains a predictor h* that matches the true label probabilities in D (i.e.
h*(x) = Pp(y = 1|x). If  is proper (defined above), then h* is a minimizer of the population-level
noisy proportion-matching loss on D. It is essentially unique, in that any other minimizer h' must
satisfy Py y~p (B (1) = h*(x)) = 1.

Theorem D.2. Let B be a random bag of size k, { : R x R — R™ U {oo} be a loss function, and M
be a mechanism for releasing the label proportions with M (o)) = & = o+ Zg, where E[Z,|a] =0
for all a. Suppose that a%ﬂ(p, y) is affine in y.

For a predictor hg € H (parametrized by 0) denote by hy(B) = % > wen ho(x) its average prediction
over B. We have
E [Vl (ho(B), )] = E[Vgl (he(B),a)] , (18)

and furthermore
E[IVot (ho(B), &)I3| = E [IVat(ho(B), 0)|I2] +E (22 - || Vot ha(B), o)||”)

<E[IIVot(ho(B), a)|?] + (maxVar(Za)) - E [|| & Vollho(B), )]
(19)

That is, for nice loss functions like the logistic and square loss, we can write the variance of the noisy
LLP gradient as the sum of two terms: the variance of the LLP-based estimate of the proportion-
matching loss, and a noise term that scales roughly as the variance of Z. For Laplace noise, this

82853 https://doi.org/10.52202/079017-2634



variance is % For Geometric noise, the variance is upper bounded above by kz(ff%)z (which is
always smaller than the Laplace variance, most noticeably for large €). For small values of k, this
upper bound is loose (because clipping and debiasing reduces the overall variance). For example,

with randomized response (which is the same as LLP+Geom with k£ = 1), the variance is just ;—H

Analyzing this formula helps us understand the performance of the noisy variants of LLP. Let us
compare LLP+Geom with bag size k to averaging randomized response estimates over k separate
examples. Suppose we fix € and let £ increase. There are three effects in play: (1) the noise added for
privacy is lower for LLP+Geom (variance 1/ k2 versus 1 /k); (2) the bias of the gradient estimator is
higher for LLP+Geom, since we are estimating the gradient of the proportion-matching loss and not
necessarily the true gradient; (3) the variance due to sampling is about the same in both cases, about

1/k.

We thus get a classic bias-variance tradeoff. As a thought experiment, consider what happens when e
is very small, and almost all the error comes from the added noise. In that case, setting k a bit larger
than 1 will help, since the bias introduced will be smaller than the reduction in noise. However, there
is a point of diminishing returns, at least when the proportion-matching optimum is different from the
true optimum (that is, when the model cannot express the Bayes-optimal predictor). Looking at the
experiments with the Higgs data set, we see a muted version of this effect: for small values of ¢, there
is no real difference in the performance of LLP+Geom for k € {1,2, 4}, but larger & introduce a real
penalty. For larger values of € (over 1) on Higgs, and all values of ¢ on KDD12, the dropoff occurs
already for k = 2.

This analysis suggests that the advantages of LLP+Geom over RR will be dataset-dependent, and
noticeable only for small values of e.

Proof of Theorem|[D.1] This proof is the same as the argument in [12| Thm 3.2]. Fix some bag B of
examples, and take expectation over the sampling of their labels to get a label proportion « and its
noisy variant &. Because the loss is proper, the unique minimizer of the proportion matching loss is
given by the predictions of h*.

argmin E ((p,a) =E(a) = E(a) = +h*(z).

P a,&

This is true for every bag 53, and thus in expectation over the choice of 5. Furthermore, this loss is
unique since the indicator functions of bags form a spanning set for the indicators for the support of
D. If h # h* with nonzero probability, then the bag-level predictions of h will differ from those of
h* with nonzero probability. O

Proof of Theorem[D.2] Let ¢'(p,y) = (%Z(p, y) = apy + by, where a, = 8@6’(]9, y). Using the

chain rule and the fact that ¢ is affine, we get: !
Vol (ho(B), @)
¢ (hg(B),&)Vohe(B)
= (0'(ho(B), @) + Zaan,(s)) Voho(B)
Vol(ho(B), ) + Zaan, ) Vehe(B)
= Vol(ho(B),a) + Zo - ZVol(he(B), ).
Since the noise is unbiased for every «, the second term above is 0 in expectation for every pair

(B, «). This proves that the estimator is unbiased (Equation ). To analyze its variance, note that
the unbiasedness of & means that the two terms are decorrelated, and we can sum their convariances:

Covar (Vol(hg(B), @) + Za - 2V ol(he(B), @)
= Covar (Vgl(hg(B), @) + Covar (Za - 2 Vol(he(B),a))
+E ((Vol(ho(B), ) , ZVl(he(B),ax))))
= Covar (Vgl(hg(B), @) + Covar (Zs - 2Vol(hg(B),a)) .

The expected squared norm of a random vector is the trace of its covariance. Thus, the expres-
sion above gives us the equality in Equation (I8). The final inequality follows again from decor-
relation: by conditioning on the pair (B, ), we can pull out E[Z2] from the outer product of
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Za - %V@f(ha(lg), o) with itself. Taking the trace (to get the expected square norm), we can use
the fact that || Vg/(hg(B), «)||? is nonegative, to replace E[Z2] with an upper bound that holds for all
. This yields the final inequality in Equation (T9), as desired. O

We have analyzed PROPMATCH in this section since it is the algorithm used in our experiments.
Similar results hold for other LLP algorithms, like EASYLLP [12], though we do not work those out

here.
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NeurlIPS Paper Checklist

1. Claims

Question: Do the main claims made in the abstract and introduction accurately reflect the
paper’s contributions and scope?

Answer: [Yes]

Justification: The main contribution of the paper is clearly stated in the abstract and introduc-
tion, and reflected in the technical and experimental sections (Section 3, 4, and associated
appendices).

Guidelines:

* The answer NA means that the abstract and introduction do not include the claims
made in the paper.

* The abstract and/or introduction should clearly state the claims made, including the
contributions made in the paper and important assumptions and limitations. A No or
NA answer to this question will not be perceived well by the reviewers.

* The claims made should match theoretical and experimental results, and reflect how
much the results can be expected to generalize to other settings.

* It is fine to include aspirational goals as motivation as long as it is clear that these goals
are not attained by the paper.

2. Limitations
Question: Does the paper discuss the limitations of the work performed by the authors?
Answer: [Yes]
Justification: Limitations are discussed in Section 5.
Guidelines:

* The answer NA means that the paper has no limitation while the answer No means that
the paper has limitations, but those are not discussed in the paper.

 The authors are encouraged to create a separate "Limitations" section in their paper.

* The paper should point out any strong assumptions and how robust the results are to
violations of these assumptions (e.g., independence assumptions, noiseless settings,
model well-specification, asymptotic approximations only holding locally). The authors
should reflect on how these assumptions might be violated in practice and what the
implications would be.

* The authors should reflect on the scope of the claims made, e.g., if the approach was
only tested on a few datasets or with a few runs. In general, empirical results often
depend on implicit assumptions, which should be articulated.

* The authors should reflect on the factors that influence the performance of the approach.
For example, a facial recognition algorithm may perform poorly when image resolution
is low or images are taken in low lighting. Or a speech-to-text system might not be
used reliably to provide closed captions for online lectures because it fails to handle
technical jargon.

* The authors should discuss the computational efficiency of the proposed algorithms
and how they scale with dataset size.

* If applicable, the authors should discuss possible limitations of their approach to
address problems of privacy and fairness.

* While the authors might fear that complete honesty about limitations might be used by
reviewers as grounds for rejection, a worse outcome might be that reviewers discover
limitations that aren’t acknowledged in the paper. The authors should use their best
judgment and recognize that individual actions in favor of transparency play an impor-
tant role in developing norms that preserve the integrity of the community. Reviewers
will be specifically instructed to not penalize honesty concerning limitations.

3. Theory Assumptions and Proofs

Question: For each theoretical result, does the paper provide the full set of assumptions and
a complete (and correct) proof?
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Answer: [Yes]
Justification: Full proofs of all our theoretical results are given in the appendix.
Guidelines:

» The answer NA means that the paper does not include theoretical results.

* All the theorems, formulas, and proofs in the paper should be numbered and cross-
referenced.

* All assumptions should be clearly stated or referenced in the statement of any theorems.

* The proofs can either appear in the main paper or the supplemental material, but if
they appear in the supplemental material, the authors are encouraged to provide a short
proof sketch to provide intuition.

* Inversely, any informal proof provided in the core of the paper should be complemented
by formal proofs provided in appendix or supplemental material.

* Theorems and Lemmas that the proof relies upon should be properly referenced.
4. Experimental Result Reproducibility

Question: Does the paper fully disclose all the information needed to reproduce the main ex-
perimental results of the paper to the extent that it affects the main claims and/or conclusions
of the paper (regardless of whether the code and data are provided or not)?

Answer: [Yes]

Justification: All our experimental results are reproducible. Details on our experimental
setting (model architecture, hyperparameter tuning, etc.) which are omitted from the main
body of the paper are given in Appendix C. The datasets which we experimented with are
publicly available and we have released the code we used to run experiments.

Guidelines:

* The answer NA means that the paper does not include experiments.
* If the paper includes experiments, a No answer to this question will not be perceived
well by the reviewers: Making the paper reproducible is important, regardless of
whether the code and data are provided or not.
If the contribution is a dataset and/or model, the authors should describe the steps taken
to make their results reproducible or verifiable.
Depending on the contribution, reproducibility can be accomplished in various ways.
For example, if the contribution is a novel architecture, describing the architecture fully
might suffice, or if the contribution is a specific model and empirical evaluation, it may
be necessary to either make it possible for others to replicate the model with the same
dataset, or provide access to the model. In general. releasing code and data is often
one good way to accomplish this, but reproducibility can also be provided via detailed
instructions for how to replicate the results, access to a hosted model (e.g., in the case
of a large language model), releasing of a model checkpoint, or other means that are
appropriate to the research performed.

While NeurIPS does not require releasing code, the conference does require all submis-

sions to provide some reasonable avenue for reproducibility, which may depend on the

nature of the contribution. For example

(a) If the contribution is primarily a new algorithm, the paper should make it clear how
to reproduce that algorithm.

(b) If the contribution is primarily a new model architecture, the paper should describe
the architecture clearly and fully.

(c) If the contribution is a new model (e.g., a large language model), then there should
either be a way to access this model for reproducing the results or a way to reproduce
the model (e.g., with an open-source dataset or instructions for how to construct
the dataset).

(d) We recognize that reproducibility may be tricky in some cases, in which case
authors are welcome to describe the particular way they provide for reproducibility.
In the case of closed-source models, it may be that access to the model is limited in
some way (e.g., to registered users), but it should be possible for other researchers
to have some path to reproducing or verifying the results.
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5. Open access to data and code

Question: Does the paper provide open access to the data and code, with sufficient instruc-
tions to faithfully reproduce the main experimental results, as described in supplemental
material?

Answer: [Yes]

Justification: The datasets we operated on are publicly available. We released the code
and made available instructions on how to run our experiments at https://github.com/
google-research/google-research/tree/master/auditing_privacy_via_lia,

Guidelines:

* The answer NA means that paper does not include experiments requiring code.

* Please see the NeurIPS code and data submission guidelines (https://nips.cc/
public/guides/CodeSubmissionPolicy) for more details.

* While we encourage the release of code and data, we understand that this might not be
possible, so “No” is an acceptable answer. Papers cannot be rejected simply for not
including code, unless this is central to the contribution (e.g., for a new open-source
benchmark).

* The instructions should contain the exact command and environment needed to run to
reproduce the results. See the NeurIPS code and data submission guidelines (https:
//nips.cc/public/guides/CodeSubmissionPolicy) for more details.

* The authors should provide instructions on data access and preparation, including how
to access the raw data, preprocessed data, intermediate data, and generated data, etc.

* The authors should provide scripts to reproduce all experimental results for the new
proposed method and baselines. If only a subset of experiments are reproducible, they
should state which ones are omitted from the script and why.

* At submission time, to preserve anonymity, the authors should release anonymized
versions (if applicable).

* Providing as much information as possible in supplemental material (appended to the
paper) is recommended, but including URLSs to data and code is permitted.

6. Experimental Setting/Details

Question: Does the paper specify all the training and test details (e.g., data splits, hyper-
parameters, how they were chosen, type of optimizer, etc.) necessary to understand the
results?

Answer: [Yes]
Justification: Such details are partly given in Section 4 and partly in Appendix C.
Guidelines:

* The answer NA means that the paper does not include experiments.

* The experimental setting should be presented in the core of the paper to a level of detail
that is necessary to appreciate the results and make sense of them.

¢ The full details can be provided either with the code, in appendix, or as supplemental
material.

7. Experiment Statistical Significance

Question: Does the paper report error bars suitably and correctly defined or other appropriate
information about the statistical significance of the experiments?

Answer: [Yes]

Justification: We mention in Section[d]and in Appendix [C] that all our results are averaged
across 5 or 10 repetitions (depending on the dataset). The associated standard errors are
quite small, and still allow us to statistically tell apart the different curves when they are
not overlapping. We discuss the standard errors in Sectiond] paragraph “Estimating Class
conditionals for advantage and PET utility”.

Guidelines:

* The answer NA means that the paper does not include experiments.
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8.

10.

* The authors should answer "Yes" if the results are accompanied by error bars, confi-
dence intervals, or statistical significance tests, at least for the experiments that support
the main claims of the paper.

* The factors of variability that the error bars are capturing should be clearly stated (for
example, train/test split, initialization, random drawing of some parameter, or overall
run with given experimental conditions).

* The method for calculating the error bars should be explained (closed form formula,
call to a library function, bootstrap, etc.)

* The assumptions made should be given (e.g., Normally distributed errors).

* It should be clear whether the error bar is the standard deviation or the standard error
of the mean.

It is OK to report 1-sigma error bars, but one should state it. The authors should
preferably report a 2-sigma error bar than state that they have a 96% CI, if the hypothesis
of Normality of errors is not verified.

* For asymmetric distributions, the authors should be careful not to show in tables or
figures symmetric error bars that would yield results that are out of range (e.g. negative
error rates).

* If error bars are reported in tables or plots, The authors should explain in the text how
they were calculated and reference the corresponding figures or tables in the text.

Experiments Compute Resources

Question: For each experiment, does the paper provide sufficient information on the com-
puter resources (type of compute workers, memory, time of execution) needed to reproduce
the experiments?

Answer: [Yes]

Justification: We mention computational resources and associated wall-clock running times
in Appendix [C|

Guidelines:

* The answer NA means that the paper does not include experiments.

* The paper should indicate the type of compute workers CPU or GPU, internal cluster,
or cloud provider, including relevant memory and storage.

* The paper should provide the amount of compute required for each of the individual
experimental runs as well as estimate the total compute.

* The paper should disclose whether the full research project required more compute
than the experiments reported in the paper (e.g., preliminary or failed experiments that
didn’t make it into the paper).

. Code Of Ethics

Question: Does the research conducted in the paper conform, in every respect, with the
NeurIPS Code of Ethics https://neurips.cc/public/EthicsGuidelines?

Answer: [Yes]

Justification: We reviewed the three main categories of concerns in the Code of Ethics
(harms of the process, societal impact, and impact mitigation). We believe we have complied
with the spirit and letter of the requirements in each category. In particular, no human
subjects research was involved in this project, and the data sets we use are both open-source,
standard ML data sets which do not come with privacy or intellectual property concerns.

Guidelines:

e The answer NA means that the authors have not reviewed the NeurIPS Code of Ethics.

* If the authors answer No, they should explain the special circumstances that require a
deviation from the Code of Ethics.

* The authors should make sure to preserve anonymity (e.g., if there is a special consid-
eration due to laws or regulations in their jurisdiction).

Broader Impacts

Question: Does the paper discuss both potential positive societal impacts and negative
societal impacts of the work performed?
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Answer:

Justification:

Guidelines:

* The answer NA means that there is no societal impact of the work performed.

* If the authors answer NA or No, they should explain why their work has no societal
impact or why the paper does not address societal impact.

» Examples of negative societal impacts include potential malicious or unintended uses
(e.g., disinformation, generating fake profiles, surveillance), fairness considerations
(e.g., deployment of technologies that could make decisions that unfairly impact specific
groups), privacy considerations, and security considerations.

* The conference expects that many papers will be foundational research and not tied
to particular applications, let alone deployments. However, if there is a direct path to
any negative applications, the authors should point it out. For example, it is legitimate
to point out that an improvement in the quality of generative models could be used to
generate deepfakes for disinformation. On the other hand, it is not needed to point out
that a generic algorithm for optimizing neural networks could enable people to train
models that generate Deepfakes faster.

* The authors should consider possible harms that could arise when the technology is
being used as intended and functioning correctly, harms that could arise when the
technology is being used as intended but gives incorrect results, and harms following
from (intentional or unintentional) misuse of the technology.

» If there are negative societal impacts, the authors could also discuss possible mitigation
strategies (e.g., gated release of models, providing defenses in addition to attacks,
mechanisms for monitoring misuse, mechanisms to monitor how a system learns from
feedback over time, improving the efficiency and accessibility of ML).

11. Safeguards

Question: Does the paper describe safeguards that have been put in place for responsible
release of data or models that have a high risk for misuse (e.g., pretrained language models,
image generators, or scraped datasets)?

Answer: [NA] .
Justification: We don’t see any such risks.
Guidelines:

* The answer NA means that the paper poses no such risks.

* Released models that have a high risk for misuse or dual-use should be released with
necessary safeguards to allow for controlled use of the model, for example by requiring
that users adhere to usage guidelines or restrictions to access the model or implementing
safety filters.

* Datasets that have been scraped from the Internet could pose safety risks. The authors
should describe how they avoided releasing unsafe images.

* We recognize that providing effective safeguards is challenging, and many papers do
not require this, but we encourage authors to take this into account and make a best
faith effort.

12. Licenses for existing assets

Question: Are the creators or original owners of assets (e.g., code, data, models), used in
the paper, properly credited and are the license and terms of use explicitly mentioned and
properly respected?

Answer: [NA] .
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Justification: We don’t rely on such assets.
Guidelines:

» The answer NA means that the paper does not use existing assets.
* The authors should cite the original paper that produced the code package or dataset.

 The authors should state which version of the asset is used and, if possible, include a
URL.

* The name of the license (e.g., CC-BY 4.0) should be included for each asset.

* For scraped data from a particular source (e.g., website), the copyright and terms of
service of that source should be provided.

 If assets are released, the license, copyright information, and terms of use in the
package should be provided. For popular datasets, paperswithcode.com/datasets
has curated licenses for some datasets. Their licensing guide can help determine the
license of a dataset.

 For existing datasets that are re-packaged, both the original license and the license of
the derived asset (if it has changed) should be provided.

* If this information is not available online, the authors are encouraged to reach out to
the asset’s creators.
13. New Assets

Question: Are new assets introduced in the paper well documented and is the documentation
provided alongside the assets?

Answer: [NA] .
Justification: No new assets.
Guidelines:

* The answer NA means that the paper does not release new assets.

* Researchers should communicate the details of the dataset/code/model as part of their
submissions via structured templates. This includes details about training, license,
limitations, etc.

* The paper should discuss whether and how consent was obtained from people whose
asset is used.

* At submission time, remember to anonymize your assets (if applicable). You can either
create an anonymized URL or include an anonymized zip file.

14. Crowdsourcing and Research with Human Subjects

Question: For crowdsourcing experiments and research with human subjects, does the paper
include the full text of instructions given to participants and screenshots, if applicable, as
well as details about compensation (if any)?

Answer: [NA] .
Justification: No such experiments.
Guidelines:

* The answer NA means that the paper does not involve crowdsourcing nor research with
human subjects.

* Including this information in the supplemental material is fine, but if the main contribu-
tion of the paper involves human subjects, then as much detail as possible should be
included in the main paper.

* According to the NeurIPS Code of Ethics, workers involved in data collection, curation,
or other labor should be paid at least the minimum wage in the country of the data
collector.

15. Institutional Review Board (IRB) Approvals or Equivalent for Research with Human
Subjects

Question: Does the paper describe potential risks incurred by study participants, whether
such risks were disclosed to the subjects, and whether Institutional Review Board (IRB)
approvals (or an equivalent approval/review based on the requirements of your country or
institution) were obtained?
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Answer: [NA] .
Justification: No such experiments.
Guidelines:
* The answer NA means that the paper does not involve crowdsourcing nor research with
human subjects.

* Depending on the country in which research is conducted, IRB approval (or equivalent)
may be required for any human subjects research. If you obtained IRB approval, you
should clearly state this in the paper.

* We recognize that the procedures for this may vary significantly between institutions
and locations, and we expect authors to adhere to the NeurIPS Code of Ethics and the
guidelines for their institution.

* For initial submissions, do not include any information that would break anonymity (if
applicable), such as the institution conducting the review.
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