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Abstract

The state-of-the-art performance on entity resolution (ER) has been achieved by deep learning. However, deep models
usually need to be trained on large quantities of accurately labeled training data, and can not be easily tuned towards a
target workload. However, in real scenarios, there may not be sufficient training data; even if they are abundant, their
distribution is almost certainly different from target data to some extent.

To alleviate such limitation, this paper proposes a novel risk-based adaptive training approach for ER that can tune
a deep model towards its target workload by the workload’s particular characteristics. Built on the recent advances on
risk analysis for ER, the proposed approach first trains a deep model on labeled training data, and then fine-tunes it
on unlabeled target data by minimizing its misprediction risk. Our theoretical analysis shows that risk-based adaptive
training can correct the label status of a mispredicted instance with a fairly good chance. Finally, we empirically
validate its efficacy on real benchmark data by a comparative study. Our extensive experiments show that it can
considerably improve the performance of deep models. Furthermore, in the scenario of distribution misalignment, it
can similarly outperform the state-of-the-art alternatives of transfer learning by considerable margins. Using ER as a
test case, we demonstrate that risk-based adaptive training is a promising approach potentially applicable to various
challenging classification tasks.
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1. Introduction

As a very important problem for data integration [1]], ER aims to identify equivalent records that refer to the same
real-world entity. Considering the running example shown in Figure[l] ER needs to match the paper records between
two tables, Ry and R,. A pair of < ry;,r5; >, in which ry; and r»; denote a record in Ry and R, respectively, is called
an equivalent pair if and only if r; and r,; refer to the same paper; otherwise, it is called an inequivalent pair. In this
example, r; and ;| are equivalent while ry; and ry, are inequivalent. ER can be considered as a binary classification
problem tasked with labeling record pairs as matching or unmatching.

The state-of-the-art performance on ER has been achieved by deep learning [2} 3} 14,15, 16]. However, the efficacy of
these deep models depends on large quantities of accurately labeled training data, which may not be readily available
in real scenarios. Furthermore, in the typical setting of deep learning, a classifier tunes its model parameters on labeled
training data to ensure that its predictions on the training instances are consistent with their ground-truth labels. The
resulting classifier is then supposed to be directly applied on a target workload. It can be observed that the typical
process of model training does not involve unlabeled data in a target workload, even though to alleviate the over-fitting
problem, labeled validation data are usually provided as a proxy workload and leveraged for hyperparameter tuning.
Theoretically, the efficacy of this approach is based on the assumption that training and target data are independently
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Figure 1: An ER running example.

and identically distributed (the i.i.d assumption). Unfortunately, in real scenarios, even when training and target data
come from the same domain, the i.i.d assumption may not hold due to: 1) training data are not sufficient to fully
represent the statistical characteristics of a target workload; 2) even though training data are abundant, its inherent
distribution may be to some extent different from a target workload. Therefore, it is common in real scenarios that a
well trained deep model does not perform well on a target workload.

Many adaptation approaches have been proposed to alleviate distribution misalignment, most notably among them
transfer learning O] and adaptive representation learning [10] 11, [14]]. Transfer learning aims to adapt
a model learned on training data in a source domain to a target domain. Similarly, adaptive representation learning,
which was originally proposed for image classification, mainly studies how to learn domain-invariant features shared
among diversified domains. Unfortunately, distribution misalignment remains very challenging. The main reason is
that the existing approaches focus on how to extract and leverage the common knowledge shared between a source
task and a target task; however, they can not effectively tune a classifier towards its target task by the task’s particular
characteristics.

It has been well recognized that in real scenarios, with or without adaptation, a well-trained classifier may not be
accurate in its predictions. Even worse, it may provide high-confidence predictions which turn out to be wrong [13].
Such prediction uncertainty has emerged as a critical concern to Al safety [16]. Therefore, various approaches [17}
[21]] have been proposed for the task of risk analysis, which aims to estimate the misprediction risk of a deep
classifier when applied to a certain workload. Since risk analysis can measure the misprediction risk of a classifier
on unlabeled data, it provides classifier training with a viable way to adapt towards a particular workload. Hence,
we propose a risk-based approach to enable adaptive deep learning for ER in this paper. Since the recently proposed
LearnRisk [21]] is more interpretable and more accurate in identifying mispredictions than previous alternatives, we
build the solution of adaptive deep training upon LearnRisk in this paper.

We have sketched the proposed approach in Figure 2. It consists of two phases, the phase of traditional training
followed by the phase of risk-based training. In the first phase, a deep model is trained on labeled training data in
the traditional way; in the second phase, it is further tuned on unlabeled target data to minimize its misprediction risk.
The main contributions of this paper can be summarized as follows:

e We propose a novel risk-based approach to enable adaptive deep learning.
e We present a solution of adaptive deep learning for ER based on the proposed approach.

e We theoretically analyze the performance of the proposed solution for ER. Our analysis shows that risk-based
adaptive training can correct the label status of a mispredicted instance with a fairly good chance.
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Figure 2: Risk-based Adaptive Training.

e We empirically validate the efficacy of the proposed solution on real benchmark data by a comparative study.

The rest of this paper is organized as follows: Section[2|reviews related work. Section[3]presents the preliminaries.
Sectionf]presents the adaptive training approach and its theoretical results. Section[5|presents our empirical evaluation
results. Finally, Section [6]concludes this paper with some thoughts on future work.

2. Related Work

We review related work from three mutually orthogonal perspectives: entity resolution, model training and en-
semble learning. For more detailed review on deep learning for ER, please refer to the survey [22]].

Entity Resolution. Playing a key role in data integration, ER has been extensively studied in the literature [23],24]25]].
ER can be automatically performed based on rules [26} 27, 28], probabilistic theory [29] [30] and machine learning
models [1} 31, 132} 33]]. The state-of-the-art solutions for ER have been built upon various DNN models [2} 3| 4]
Sl 16} 22 34, 35]]. Specifically, the first deep learning architecture template for ER was proposed in [3]. In the
following work [6], they presented an improved solution based on pre-trained Transformer-based language models
(e.g., BERT). The authors of [35] proposed a solution that combines the Transformer attention and hierarchical graph
attention network to exploit various relationships among ER decisions. The authors of [34] proposed a siamese
structure to accelerate the process of BERT-based ER. To reduce the labeling effort required by deep models, the
authors of [36] applied adversarial active learning on deep ER. In addition, various domain adaption techniques have
been proposed for deep ER to reduce required training data on new workloads [37, (38} 139]]. In particular, the authors
of [39] systematically explored various existing domain adaptation methods and found that adversarial-based method
performs the best on the ER task. It is noteworthy that this paper does not attempt to propose a new deep model
for ER. It instead focuses on how to tune a deep model towards its target workload via risk analysis. Therefore, the
existing work on deep learning for ER is orthogonal to ours. In principle, our proposed approach can work with any
deep model for ER.

ER remains very challenging in real scenarios due to prevalence of dirty data. Therefore, there is a need for risk
analysis, alternatively called trust scoring and confidence ranking in the literature. The proposed solutions range from
those simply based on the model’s output probabilities to more sophisticated and interpretable ones [[17, [19} 21} [40].
Most recently, we proposed an interpretable and learnable framework for ER, LearnRisk[21]]. In our following work
[41]], we also proposed to actively select training data for ER models based on the results of risk analysis. In this
paper, we investigate how to leverage the results of risk analysis to fine-tune a deep model toward its target workload.

Model Training. A common challenge for model training is the over-fitting, which refers to the phenomenon that a
model well tuned on training data performs unsatisfactorily on target data. The de facto standard approach to alleviate
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over-fitting is by leveraging validation data for hyperparameter tuning and model selection (e.g., cross validation) [42].
Another noteworthy complementary technique is the regularization [43\ 144} 145 46], which aims to reduce the number
of model parameters to a manageable level. Both hyperparameter tuning and model selection are to a large extent
orthogonal to model training considered in this paper.

The classical way to alleviate the insufficiency of labeled training data is by semi-supervised learning [47 48]
However, semi-supervised learning investigated how to leverage unlabeled training data, which usually have a similar
distribution with labeled training data. It is obvious that the techniques for semi-supervised learning can be straight-
forwardly incorporated into the traditional training phase of our proposed approach. They are therefore orthogonal to
our work. Another way to reduce labeling cost is by active learning [49, 50]. While active learning focuses on how
to select training data for labeling, we focus on how to adapt a model towards its target workload via risk analysis on
unlabeled target data. Therefore, active learning is also orthogonal to our work.

Ensemble Learning. The classical way to alleviate the limitations of a single classifier is by ensemble learning [S1}
52]. Ensemble learning first trains multiple classifiers using different training data (e.g., bagging [S3]) or different
information in the same training data (e.g., boosting [54]]), and then combines probably conflicting predictions to
arrive at a final decision. While our risk analysis approach, LearnRisk, uses the ensemble of risk features to measure
misprediction risk, risk-based adaptive training is fundamentally different from ensemble learning due to: 1) unlike
the traditional labeling functions, LearnRisk aims to estimate an instance’s misclassification risk as predicted by a
classifier; 2) more importantly, the ensemble approach trains multiple models and tunes predictions based on training
data; in contrast, risk-based adaptive training trains only one model, and tunes the model towards its target workload.
It is noteworthy that since ensemble learning trains models based on training data, it is in fact orthogonal to our
work. In principle, our proposed approach can also work with an ensemble learning model. However, how to tune an
ensemble model via risk measure requires further investigation in future.

3. Preliminaries

In this section, we first define the task of ER and then introduce the risk analysis approach of LearnRisk.

3.1. Task Statement

This paper considers ER as a binary classification problem. A classifier needs to label every unlabeled pair as
matching or unmatching. As usual, we measure the quality of an ER solution by the standard metric of F1, which is a
combination of precision and recall as follows

Fl= 2 X precision X recall

ey

precision + recall

Table 1: The Frequently Used Notations

Notation Description

D an ER workload

Ds,DV, D' subsets of D, corresponding to training set, validation set and test set
d; an instance pair in D

X; the feature representation vector of d;

Vi the label of d;

M, the expectation of equivalence probability of d;

o-d,(resp.of,l) the standard deviation (resp. variance) of equivalence probability of d;
fi arisk feature

w; the feature weight of f;
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For presentation simplicity, we summarize the frequently used notations in Table[T} As usual, we suppose that an
ER task, D, consists a set of labeled training data, D* = {(x}, y})|i}, where each (x}, y!) denotes a training instance with
its feature representation x; and ground-truth label y7, a set of labeled validation data, D¥ = {(x},y})|i}, and a set of
unlabeled test data, D' = {(xz, Nli}. Note that D' denotes the target workload, and D" serves as a proxy workload of
D'. Formally, we define the task of ER as

Definition 1. [ER Classification Task]. Given an ER workload D consisting of D*, D' and D', the task aims to learn
an optimal classifier, C,, based on D such that the performance of C. on D' as measured by the metric of F1, or
F1(C,, D", is maximized.

3.2. Risk Analysis for ER: LearnRisk

The framework of LearnRisk consists of three main steps: risk feature generation, risk model construction and
finally risk model training.

3.2.1. Risk feature generation

The step automatically generates risk features in the form of interpretable rules based on one-sided decision trees.
The generation algorithm ensures that the resulting rule-set is discriminative, i.e, each rule is highly indicative of one
class label over the other; and has a high data coverage, i.e, its validity spans over a considerable subpopulation of
the workload. As opposed to the labeling functions used to label pairs as matching or unmatching, a risk rule focuses
exclusively on one single class. Consequently, a risk feature acts as an indicator of the case where a classifier’s
prediction goes against the knowledge embedded in it. An example of risk rule is:

rilYear] # rj[Year] — inequivalent(r;,r;), 2)

where r; denotes a record and r;[Year] denotes r;’s attribute value at Year. With this knowledge, a pair predicted as
matching but having different publication years is supposed to have high mislabeling risk.

The detailed process of risk feature generation as well as its computational complexity have been described in
our previous work [21]]. For computational complexity, let n denote the size of training data, m the number of basic
metrics, and % the pre-specified depth of decision trees. Then, the total computational complexity of risk feature
generation can be represented by O(h - (2m)" - n - logn). It is worthy to point out that the number of basic metrics () is
usually limited (e.g., dozens); to ensure interpretability, the maximum depth of decision tree (/) is also usually set to
a small value (e.g., 3-4 in our implementation). Therefore, the algorithm for risk feature generation can be executed
efficiently in practice. Our previous empirical evaluation has also shown that it scales well with the size of training
data [21]].

3.2.2. Risk model construction

Once high-quality features have been generated, the latter are readily available for the risk model to make use of,
allowing it to be able to judge a classifier’s outputs backing up its decisions with human-friendly explanations. To
achieve this goal, LearnRisk, drawing inspiration from investment theory, models each pair’s equivalence probability
distribution (resp. portfolio reward) as the aggregation of the distributions of its compositional features (resp. stocks
rewards).

Formally, LearnRisk models the equivalence probability of a pair d; by a random variable p; that follows a normal
distribution N (y;, o’?), where y; and a‘f denote expectation and variance respectively. Given a set of m risk features
S1s faseees fins let wi, wo, ..., wy, denote their corresponding weights. Suppose that ur = [uy,, s, ...,,ufm]T and 0'12; =
[0'2], o-f,z, e, O';H]T represent their corresponding expectation and variance vectors respectively, such that N'(uy,, o-f,])
denotes the equivalence probability distribution of the feature f;. Then, the distribution of d; can be estimated by:

i = 2;(Wo ur), (3)

and
a'i2 =z(wowo o-%), @)
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where o represents the element-wise product, and z; is a one-hot feature vector. Specifically, z; = [2i1, Zi2, s Zijs -+ Zim],
where z;; = 1 if d; has the jth feature, otherwise z;; = 0.

It is noteworthy that besides one-sided decision rules, LearnRisk also incorporates classifier output as one of its
risk features. Provided with the equivalence distribution p; for d;, LearnRisk measures its risk by the metric of Value-
at-Risk (VaR) [55]], which can effectively capture fluctuation risk of label status. Provided with a confidence level of
6, the metric of VaR represents the maximum loss after excluding all worse outcomes whose combined probability is
at most 1-6.

3.2.3. Risk model training

Finally, LearnRisk trains a risk model on labeled validation data. It optimizes a learn-to-rank objective by tuning
the weights of risk features (w;) as well as their variances (0'[2). As for their expectations (u;), they are considered as
prior knowledge, and estimated based on labeled training data. Once trained, the risk model can be used to assess the
misprediction risk on an unseen workload labeled by a classifier.

4. Risk-based Adaptive Training

In this section, we present the approach of risk-based adaptive training for ER. We take DeepMatcher [3]], the
classical deep model for ER, as an example to illustrate our solution. However, in principle, our proposed approach
can similarly work with other deep models. The rest of this section is organized as follows: Subsection {.T|describes
the traditional training approach. Subsection [4.2] presents the proposed approach of risk-based adaptive training.
Finally, Subsection [4.3]presents the results of theoretical analysis.

4.1. Traditional Training

Given a workload, D={D*, D", D'}, let g(w) denote a DNN classifier with the parameters of w. The traditional
approach, as shown in the left part of Figure 2, tunes w towards the training data, D°, based on a pre-specified loss
function. Supposing that there are totally n, training instances in D*, DeepMatcher employs the classical cross-entropy
loss function as follows:

Ny

1 ‘
Lirain(w) = -~ Z{—yf log(g(xj; w)) = (1 = y)log(1 = g(x;; w))}, Q)

5 =1

where y! denotes the ground-truth label of a training instance, (x},y}), and g(x7; w) denotes its label probability as
predicted by the classifier. DeepMatcher uses the Adam optimizer to search for the optimal parameters w. by gradient
descent [56]].

4.2. Risk-based Adaptive Training

Risk-based adaptive training, as shown in Figure 2, consists of two phases: the traditional training phase and the
risk-based training phase. In the first phase, it tunes a deep model towards training data in the traditional way. Then,
in the following risk-based training phase, it iteratively performs: i) using LearnRisk to learn a risk model based on a
trained classifier and validation data; ii) fine-tuning the classifier by minimizing its misprediction risk upon the target
workload.

Specifically, risk-based training defines the loss function as

n

. 1
L) = — D {=[1 = VaR* (d)llog(g(xj; ) — [1 = VaR™(d)llog(1 - g(xj; )}, (©)

=Tl

in which n, denotes the total number of instances in D', VaR* (d;) (resp. VaR™(d;)) denotes the estimated misprediction
risk of d; if it is labeled as matching (resp. unmatching). Similar to traditional training, the risk-based training phase
updates the parameters of the deep model by gradient descent as follows

Wil = Wi — @ % Vo L7 (w). (7
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Algorithm 1 Risk-based Adaptive Training
Input: A task D consisting of D*, D" and D’, and an ER model, g(w);
Output: A learned classifier g(w.).
wy «Initialize w with random values;
fork=0tom—1do
Wiyl — W — @ * Vo, Liain(wy);
end for
Select the best model, g(w.), based on D";
Wy — Wy
fork=mtom+n-1do
Update the risk model based on D" and g(wy);

Wit — Wi — @ x Vo L% (wy);
end for
Select the best model, g(w.), based on D".
Return g(w.)

Note that in each iteration, risk values are estimated based on the classifier predictions of the previous iteration. As a
result, they are considered as constant while computing gradient descent .

We have sketched the process of risk-based adaptive training in Algorithm [T} The first phase pre-trains a model
based on labeled training data, and selects the best one based on its performance on validation data. Beginning with
the pre-trained model, the second phase iteratively fine-tunes its parameters by minimizing the loss of £/**(w) upon
the target workload.

4.3. Theoretical Analysis

Suppose that LearnRisk generates totally m risk features, denoted by {fi.. . .,fn}. Let Z; be a 0-1 variable indicating
whether an instance has the risk feature f;: Z; = 1 if the instance has f;, otherwise Z; = 0. Let Z = (Z,,2Z3,....,Z)
denote a risk feature distribution. We can reasonably expect that LearnRisk is generally effective: if an instance
is equivalent (resp. inequivalent), its risk features (excluding its DNN output) can indicate its equivalence (resp.
inequivalence) status. As shown in Eq.3, LearnRisk estimates the equivalence probability expectation of an instance
by a weighted linear combination of the expectations of its DNN risk feature and rule risk features. Specifically, given
an equivalent pair of d;, (;1,-,0'?), with m rule risk features, we have

2z Wit Hy

E( —
2% W)

)>0.5, ®)

in which f; denotes a rule risk feature, and E(*) denotes the statistical expectation. Similarly, if d; is inquivalent, it
satisfies "
21z w1y
2z w;
According to Eq.[8]and [0} once a pair is correctly labeled by a classifier, it can be expected that its label would not
be flipped by risk-based fine-tuning. Our experiments on real data have confirmed that risk-based fine-tuning rarely
flips the labels of true positives and true negatives. Therefore, in the rest of this subsection, we focus on showing that
given a mispredicted instance, d;, risk-based fine-tuning can make its expectation, or the value of y;, be consistent
with its ground-truth label with a fairly good chance.
For theoretical analysis, since both true positives and false negatives (resp. true negatives and false postives) are
equivalent (resp. inequivalent) instances, they are assumed to share the same distribution of risk feature activation.
Formally, we state the assumption on risk feature distribution as follows:

E( ) <0.5. 9)

Assumption 1. Identicalness of Risk Feature Distributions. Given an ER workload, the risk feature activation of
each equivalent instance d;, denoted by Z;, is supposed to follow the same distribution of Z"; similarly, the risk
feature activation of each inequivalent instance d_, denoted by L, is supposed to follow the same distribution of Z".
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Based on Assumption[I] we can establish the lower bound of the estimated equivalence probability expectation of
a false negative by the following theorem. Due to space limit, the proofs of the lemmas and theorems are provided in
the supplemental materials.

Theorem 1. Given a false negative J/T, suppose that there are totally n true positives, denoted by d, ranked after 5717
by LearnRisk such that each true positive, d;, satisfies

AVaR™ — AC™ > €, (10)
in which AVaR™ = VaR‘(c?]T) - VaR*(d}), and AC™ = E(ug+ — 204+) — E(ug- — 203 ). Then, for any 6 € (0, 1), with
v 1 - J J
probability at least 1 — 6, its expectation of equivalence probability of d]‘., -, estimated by LearnRisk, satisfies

1 € m+1 1
W’ZTE_\/ > M At o

in which u. denotes the expectation of equivalence probability and o . denotes its standard deviation.

In Theorem m denotes the number of rule risk features, and the value of AC™ corresponds to the difference of
risk expectation between false negatives being labeled as matching and true positives being labeled as matching. Note
that the total number of rule risk features (/) is usually limited (e.g., dozens or hundreds), while # is usually much
larger than m. It can be observed that in Theorem [T} by the exponential effect of n, the 3rd term on the right-hand side
tends to become zero as the value of n increases. Therefore, if € > 0 and there are sufficient true positives satisfying
the specified condition, risk-based fine-tuning would have a fairly good chance to correctly flip the label of JJ‘. from
unmatching to matching. To gain deeper insight into Theorem [1} we analyze the value of AVaR™ — AC~. Since the
optimization objective of LearnRisk is to maximize the risk difference between VaR~ (0717) and VaR*(d}), AVaR™ can
be expected to large for most true positives. Therefore, we analyze the value of AC~. Based on Assumption [ we
have the following lemma:

Lemma 1.

AC™ < max{Ewg: (g = 264:) = Blwg (g = 26,30 Ew:fugr) = Blwg fig )} (12)
where the [i. and &, denote the DNN output probability and its corresponding standard deviation respectively, w,
denotes the learned weight of DNN risk feature.

It is interesting to point out that as shown in Lemmal[l} the value of AC™ only depends on the distributions of DNN
outputs and their weights, but independent of the distributions of rule risk features. It has the simple upper bound of

AC™ < E(wg?). (13)

Hence, when the learned weight of DNN output becomes smaller, which means that the DNN becomes less accurate,
true positives would have a higher chance to satisfy AVaR™ — AC™ > 0. In our experiments, it is observed that the
expected weight of classifier output is usually between 0.2 and 0.6, or 0.2 < E(wgr) < 0.6. As a result, Theorem
shows that a false negative has a fairly good chance to be flipped from unmatching to matching.

Based on Assumption|[I} the theoretical chance of a false positive being flipped from matching to unmatching can
be similarly established. The corresponding theorem and lemma are presented as follows:

Theorem 2. Given a false positive d~}’, suppose that there are totally n true negatives, denoted by d;, ranked after c?}'
by LearnRisk such that each true negative, d;, satisfies

AVaR" — AC* > ¢, (14)
in which AVaR* = VaR*(c]}’) - VaR™(d;), and AC" = E(ug: + 20:) — E(ua- + 204-). Then, for any 6 € (0, 1), with
probability at least 1 — 6, its expectation of equivalence probability of J}’, g estimated by LearnRisk, satisfies

<1 e+ m+ll[ 1 ]
~+ - — = n
Ha; =575 2 1—(1=60)"

in which u. denotes the mean of equivalence probability and o, denotes its standard deviation.

8
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Table 2: Empirical Validation of Theoretical Analysis.

(a) on True Positives and True Negatives

# # Flipped
True Positives 1143 12
True Negatives 5987 27

(b) on False Negatives and False Positives

#(AVaR™ > AC™ False Negatives False Positives
or AVaR* > AC*) #  #Flipped #  # Flipped
#< 100 1 0 0 0

#> 100 188 179 100 91
Total 189 179 100 91

In Theorem |2} the value of AC* corresponds to the difference of risk expectation between false positives being
labeled as unmatching and true negatives being labeled as unmatching. Similar to the case of Theorem |1} it can be
observed that in Theorem[2] by the exponential effect of n, the 3rd term on the right-hand side tends to become zero as
the value of n increases. Therefore, if € > 0 and there are sufficient true negatives satisfying the specified condition,
risk-based fine-tuning would have a fairly good chance to correctly flip the label of d* from matching to unmatching.
To gain a deeper insight into Theorem 2] we also analyze the value of AC* by the following lemma:

Lemma 2.

where the [i. and & . denote the DNN output probability and its corresponding standard deviation respectively, w.,
denotes the learned weight of DNN risk feature.

Similarly, as shown in Lemma [2| the value of AC* has an upper bound constrained by the weights of DNN
outputs. The true negatives would tend to satisfy AVaR™ — AC* > 0 in the case that the trained DNN model becomes
less accurate. Hence, Theorem [2] shows that a false positive has a fairly good chance to be flipped form matching to
unmatching.

Empirical Validation. We have illustrated the efficacy of theoretical analysis on the real literature dataset of DBLP-
ACME] The results on the first iteration of risk-based fine-tuning are presented in Table |2} in which false negatives
(resp. false positives) are clustered according to the size of true positives (resp. true negatives) that meet the specified
condition. It can be observed: 1) risk-based fine-tuning rarely flips the labels of true positives and true negatives; 2)
the majority of false negatives (resp. false positives) have a large number (e.g. > 100) of corresponding true positives
(resp. true negatives), and most of them are correctly flipped.

5. Empirical Study

In this section, we empirically evaluate the proposed approach on real benchmark datasets by a comparative
study. We first describe the experimental setting, then present the comparative evaluation results, and finally evaluate
robustness of the proposed approach w.r.t the size of validation data.

Uhttps://github.com/anhaidgroup/deepmatchery/.



220

225

230

235

240

245

250

Table 3: The statistics of datasets.

DATASET Si1ze # MATCHES  # ATTRIBUTES

DS 28,707 5,347 4
DA 12,363 2,220 4
Cora 12,674 3,268 12
AB 9,575 1,028 3
IA 539 132 8
SG 19,633 6,108 7

5.1. Experimental Setup
We have used six real datasets from three domains in our empirical study:

e Publication. The datasets in this domain contain bibliographic data from different sources, i.e. DBLP, Google
Scholar and ACM. As in [3], we use DBLP-SCholaIEI (denoted by DS) and DBLP-ACM '© (denoted by DA).
Additionally, we use the Cora dataseﬂ which contains the citation data obtained from the Cora search engine;

e Music. In this domain, we use the Itunes-Amazon dataset (denoted by IA) provided by [3]]. The size of IA is
relatively small, containing only 539 pairs. Additionally, we use the Songs dataseﬂ (denoted by SG), which
contains song records. On SG, the experiments match the entries within the same table;

e Product. In this domain, we use the dataset containing the electronics product pairs extracted from Abt.com
and Buy.com 2 We denote this dataset by AB.

As usual, on all the datasets, we use the blocking technique to filter the pairs deemed unlikely to match. The
datasets of DS, DA, AB and IA have been made online available at 2. On both Cora and SG, we first filter the pairs
and then randomly select a proportion of the resulting candidates to generate the workloads. We have provided the
statistics of the test datasets in Table

We evaluate the proposed approach in both scenarios where training and test data come from the same source and
they come from different sources, thus resulting in more distribution misalignment. In the scenario where training and
test data come from the same source, we randomly split each dataset into three parts by the ratio of 2:2:6 as in [3],
which specifies the proportions of training, validation and test set respectively. On DA, DS, Cora and SG, deep models
perform very well with the 20% split training data; therefore, we randomly select 10%, 30%, 50%, 70% and 100% of
the split set of training data to simulate different sufficiency levels. On both AB and IA, we instead fix the proportion
of validation data at 20% and vary the proportions of training and test data, resulting in totally 5 sufficiency levels
of (50%,30%), (40%,40%), (30%,50%), (20%,60%), and (10%,70%). In this scenario, since training and target data
are randomly selected from the same source, we compare the Risk approach with the original DeepMatcher, which is
denoted by Tradition.

In the scenario of distribution misalignment, we use the three datasets in the domain of publication (i.e., DS, DA
and Cora) to generate six pairwise workloads. For instance, DA2DS denotes the workload where training data come
from DA while validation data and test data come from DS. On all the workloads, validation and test data are randomly
selected from the original target dataset with both percentages set at 20%. In this scenario, besides Tradition, we also
compare Risk with the technique of transfer learning for ER proposed in [37]]. We denote this approach by Transfer.
It inserts a dataset classifier into the DeepMatcher structure, which can force a deep model to focus on the parameters
shared by both training and test data.

Zhttps://github.com/anhaidgroup/deepmatcher/
3http://Www.cs.utex as.edu/users/ml/riddle/data/cora.tar.gz
4http://pages.cs.Wisc.edu/fmhai/data/falcon,data/songs/
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Figure 3: Comparative Evaluation with Deepmatcher: the Same-Source Scenario.

We have implemented the proposed solution based on the baseline deep model, DeepMatcher, by replacing the
original loss function with the risk-based loss function. To overcome the randomness caused by model initialization
and training data shuffling, on each experiment, we perform 5 training sessions and report their mean F1-score on
test data. In Tradition and Transfer, each training session consists of 20 iterations; in Risk, the traditional training
phase consists of 20 iterations and the risk-based training phase consists of additional 10 iterations. Our experiments
show that further increasing the number of iterations in each session has only marginal impact on performance. In our
implementation, we use the default parameter setting of DeepMatcher. Specifically, we set the batch size at 32 and
the learning rate at 0.001. The learning rate decays at a rate of 0.8 when the model stops improving. As the original
DeepMatcher, we use a soft version of negative log likelihood loss and set the label smoothing parameter at 0.05.

Additionally, we have also implemented and evaluated the proposed solution based on Ditto [6], which is the
state-of-the-art DNN for ER based on pre-trained Transformer-based language models. Note that compared with
DeepMatcher, Ditto generally performs better and can perform well with less training data. Therefore, on AB and IA,
our experiments begin with the ratio of training data at 10%. Similarly, we perform 5 training sessions and report their
mean F1-score on test data to overcome the randomness. We use the default parameters of Ditfo for both traditional
training and adaptive training, except that the learning rate of risk-based training is set to be 3 * 107, instead of
the default 3 * 1073, Specifically, we set the batch size at 32 and the number of training epochs at 15. As the case
of DeepMatcher, the risk-based tuning phase consists of 10 iterations while the traditional training phase has 20
iterations. Our implementations based on DeepMatcher and Ditto have been made open-source at our website

5.2. Comparative Evaluation on DeepMatcher
5.2.1. Same-source Scenario

The comparative results are presented in Figure[3] in which we report both the mean of F1 score and its standard
deviation (represented by the shadow in the figure). It can be observed that Risk achieves consistently better perfor-

Shttps://chenbenben.org/adaptive-training.html

11



275

280

285

290

295

300

305

Table 4: Comparative Evaluation with Deepmatcher: Distribution Misalignment.

F1 Score (MEAN + STANDARD DEVIATION)

Damaser TrADITION TRANSFER Risk

DA2DS 19.86 £5.12 4381 +11.88 91.67+0.56
DA2Cora 7647 +4.59 74.86+3.70 89.08+0.81
Cora2DS 5581 +590 62.08+6.65 86.55+1.34
CorA2DA 7128 £523 7292+7.57 96.99+0.34
DS2DA 93.08+1.71 9350+1.49 94.18+0.97
DS2Cora  83.11 +1.81 8248 +3.52 84.88+0.29

mance than Tradition. On the workloads where Tradition performs unsatisfactorily (e.g. AB and IA), the performance
margins between Risk and Tradition are very considerable. For instance, on AB, with the ratio of (2, 2, 6), Risk
outperforms Tradition by around 20% in terms of F1 (70% vs 51%).

It can also be observed that on the workloads where Tradition can perform well (e.g. DS, DA, Cora and SG),
the performance margins between Risk and Tradition are similarly considerable when training data are insufficient.
For instance, on DS, with 10 percent of the training data, Risk outperforms Tradition by more than 6% and achieves
the F1 score of more than 92%. In particular, on DA and SG, with only 10% of the training data, Risk achieves the
performance very similar to what is achieved by using 100% of the training data. As the size of training data increases,
the margins between Risk and Tradition tend to decrease. This trend can be expected, because when training and test
data are randomly selected from the same source, more training data mean less improvement potential for risk-based
fine-tuning. Due to the small size of 1A, its comparative results have higher randomness compared with other datasets.

5.2.2. Scenario of Distribution Misalignment

The comparative results are presented in Table |4, in which the best results have been highlighted. It can be
observed that: 1) the performance of Tradition deteriorates significantly on most testbeds; 2) the performance of
Transfer fluctuates wildly across the test workloads. As shown on DS2DA and DS2CORA, where Tradition performs
well, its impact becomes very marginal or even negative; 3) Risk consistently outperforms both Tradition and Transfer,
and the margins are very considerable in most cases.

We explain the efficacy of the risk-based approach by illustrative examples. On DA2DS, we observe that the
model trained on DA performs very poorly (only around 20%) on the target workload of DS. This is mainly due to
the fact that DS is more challenging than DA, and the data distribution of DA to a large extent fails to reflect the more
complicated distribution of DS. In contrast, LearnRisk can reliably identify the mispredictions of the pre-trained model
on DS. We observe that in the first iteration of risk-based fine-tuning, it correctly identifies totally 877 mispredictions
among the top 1000 risky pairs, most of which are later correctly flipped. However, on the workloads (e.g. DS2DA
and DS2CORA) where Tradition performs well, the advantage of Risk over Tradition becomes less considerable. This
result should be no surprise because in such circumstances, risk analysis becomes more challenging.

Furthermore, we have visualized the learned embeddings from the attribute similarity representation layer of
DeepMatcher on the DA2DS workload in Figure [5] The blue crosses represent the training data and the red points
represent the test data. It can be observed that, after tuning the DeepMatcher model based on risk analysis, feature
representations become more compact and have more overlaps between training and test data as well, which mean
training and target data are more aligned.

5.3. Comparative Evaluation on Ditto

5.3.1. Same-source Scenario

The comparative results on Ditto are presented in Figure 4] It can be observed that Ditfo generally performs
better than Deepmatcher. For instance, on AB, with the ratio setting of (2, 2, 6), the F1 score of Ditto is 81%
while Deepmatcher can only achieve 51%. Similar to what have been observed on DeepMatcher, risk-based fine-
tuning effectively improves the performance of Ditto even though it is a better baseline. For instance, on SG, with
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Figure 4: Comparative Evaluation with Ditto: the Same-Source Scenario.

the percentage of training data at 10% and 30%, the performance improvements in terms of F1 are 11% and 6%
respectively. The evaluation results on Ditfo demonstrate clearly that the proposed approach of risk-based adaptive
training is generally applicable to various DNN models.

5.3.2. Scenario of Distribution Misalignment

In the scenario of distribution misalignment, besides the Tradition and Transfer, we also compare Risk with the
state-of-the-art domain adaptation approach named Invgan+KD presented in [39], which has been shown to perform
better than its alternatives. The detailed comparative results are presented in Table [5] where Tradition represents the
Ditto-based model. It can be observed that Ditfo significantly outperforms Deepmatcher in the scenario of distribution
misalignment. For example, on DA2DS, the F1 score of Ditfo is more than 90% without employing any adaptation
technique, while the F1 score of Deepmatcher is only 20%. It is noteworthy that Risk achieves the best performance
on 4 out of totally 6 workloads, and its performance is very close to the best one on the other two workloads, DS2DA
and DA2DS. In comparison, both Transfer and Invgan+KD achieves the best performance on only one, DS2DA and
DAZ2DS respectively. It can be observed that on both DS2DA and DA2DS, the performance of the baseline Ditto is
already very good, or more than 90%, and the improvement margins of Transfer, Invgan+KD and Risk are all very
small. This observation is consistent with the evaluation results on DeepMatcher, which show that the advantage of
Risk over a baseline deep model tends to decrease as the performance of the deep model improves.

5.4. Robustness w.r.t Size of Validation Data

In real scenarios, validation data are necessary for hyperparameter tuning and model selection to ensure that a
trained model can generalize well. However, due to labeling cost, it is usually desirable to reduce the size of validation
data. Since risk analysis leverages validation data for risk model learning, we evaluate the performance robustness of
the proposed approach w.r.t the size of validation data.
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Figure 6: Robustness Evaluation.

To this end, we fix the sets of training and test data at 20% and 60% respectively, and vary the size of validation
data by randomly selecting a proportion of instances from the split set of validation data. The results on the DA, AB
and SG workloads are presented in Figure [6} in which the performance of Tradition and Risk with the whole set of
validation data are also included for reference. The evaluation for DA and SG is based on the setting that 10% of
the split set of training data is used. It can be observed that with as few as 100 validation instances, Risk is able to
improve classifier performance by considerable margins. Our evaluation results are consistent with those reported
in [21], which showed that the performance of LearnRisk is very robust w.r.t the size of validation data. These
experimental results bode well for the application of the proposed approach in real scenarios.

6. Conclusion

In this paper, we have proposed a risk-based approach to enable adaptive deep learning for ER. It can effectively
tune a deep model towards its target workload by the workload’s particular characteristics. Both theoretical analysis
and empirical study have validated its efficacy. For future work, it is worthy to point out that the proposed approach
is generally applicable to other classification tasks; their technical solutions however need further investigation.

On the other hand, there are still two limitations w.r.t the proposed solution worthy of future investigations. First,
our empirical study shows that the proposed solution’s advantage over a baseline deep model tends to decrease as the
performance of the deep model improves. This phenomenon is mainly due to the limited capability of the proposed
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Table 5: Comparative Evaluation with Ditto: Distribution Misalignment.

F1 Score (MEAN + STANDARD DEVIATION)

Daraser TrADITION TRANSFER Invean+KD Risk

DA2DS 90.69+1.15 89.77+0.88 92.19+0.48 91.35+0.76
DA2Cora  88.76+0.35 87.73+1.66 88.71+0.31 89.84+ 0.53
Cora2DS  81.45+5.89 86.37+0.69 88.84+0.60 88.91+0.54
CorA2DA  88.87+3.89 94.43+1.01 93.48+1.33 95.25+1.77
DS2DA 95 28+1.54 96.16+:0.40 95.98+0.13 95.87+0.62
DS2Cora  84.63+0.06 84.73+0.32 84.86+0.77 85.01+ 0.10

solution to generate knowledge beyond what can be discovered by deep models in the circumstances where labeled
training data are sufficient. However, even a well-trained deep model may still make some obvious mistakes, which
are easily detectable by common sense knowledge. Therefore, it is worthy to investigate how to incorporate common
sense knowledge into the process of risk feature generation for the purpose of improving risk analysis, finally risk-
based adaptive learning as well, in future work. Second, the current solution supposes that a target workload is readily
available for risk fine-tuning. However, in some applications (e.g., network intrusion detection and automatic drive),
target data may only become available incrementally. How to adapt risk fine-tuning for these scenarios also deserves
further investigation.
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Appendix

In theoretical analysis, for simplicity of presentation, without loss of generality, we suppose that LearnRisk sets
the confidence value at 6 = 0.975. Hence, given a pair d; with the equivalence probability distribution of N (;, 0'1.2),
its VaR risk is equal to 1 — (u; — 207;) if it is labeled as matching by a classifier, and its VaR risk is equal to y; + 207 if
it is labeled as unmatching.

Appendix .1. Proof of Theorem I
Theorem 1 Given a false negative CZJT, suppose that there are totally n true positives, denoted by d, ranked after

d]‘. by LearnRisk such that each true positive, d;', satisfies
AVaR™ — AC™ > ¢, (D

in which AVaR™ = VaR‘(cf]T) — VaR*(d}), and AC™ = E(ug+ — 204+) — E(ug- — 203 ). Then, for any 6 € (0, 1), with
i 1 - J J
probability at least 1 — 6, its expectation of equivalence probability of d]‘., -, estimated by LearnRisk, satisfies

m+1 1
n
2 1—(1=-6%)

ut>1+5— |
) ’
in which u. denotes the mean of equivalence probability and o . denotes its standard deviation.

Note that in Theorem 1, m denotes the number of rule risk features and AC~ denotes the difference of risk expec-
tation between false negatives being labeled as matching and true positives being labeled as matching. In the rest of
this section, we first prove a lemma that states the concentration inequalities of VaR risk functions, and then prove
Theorem 1 based on the lemma.

Lemma 3. Given a randomly selected pair d; from true positives, whose equivalence probability distribution esti-
mated by LearnRisk is denoted by N(uq:,oar), for any 6 € (0,1), with probability at least (1 — 6), the following
inequality holds

gy —20q) — E(uar —20q;) < &,

where € = | mT”ln(%). Similarly, for a randomly selected false negative CZJT with equivalence probability distribution
of N(ug-, o z-), with probability at least (1 — 9), the following inequality holds
J 7

E(ﬂjj* - 20’5’1‘}) - (,uJ; - 20’5]7) <e.

Proor. Consider the randomly selected pair d; from true positives. The mean of its equivalence probability can be
represented by

m
Z Wit Zi + Wa flar
=1

Haj = m
Z WiZy + wgr
oy
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where m is the number of rule risk features, wy is the learned weight of a risk feature f, uy, is the probability mean
of the feature, Z; is a random variable indicates if a selected pair has this feature, and [+ is the output probability by
a classifier with its weight wg:. Note that for a randomly selected true positive, the values of wy and py, for each rule
risk feature are fixed, while Z;, ﬁd; and wgr are random variables. Note that according to LearnRisk, the value of W
totally depends on fig: .

The standard deviation of its equivalence probability can also be represented by

_ 2 A2
O = JZ WkO—fAZk + WG e
k=

where & 0' denotes the corresponding variance of a classifier’s output fi: .

Recall that a function f : X" — R has the bounded differences property if for some non-negative constants
C1,C2,5 .5 Cpysy

SUD | F(XLs ey Xkm s Xy Xt s wes Xn) = FUXLy vy Xhm 1o Xy Xt 1y s X)) S Chs L Sk <
X1 5uees X X €X

The bounded differences property shows that if the ith variable is changed while all the others being fixed, the value
of f will not change by more than ¢.

Let f(Zy, ..., Zy, ,ud+) = Mar — 20'd+ Now we proceed to consider the bounded differences property of f. Note that
a valid equ1valence probab111ty should be between 0 and 1. Hence, forally > 0,0 >0, wehave 0 < p+20 < 1. Asa
result, by changing the value of Z;, we have

SUPIF(Z1s ey Zhs woos Ty [l ) = (s wves Zpos vevs Zns flar )] < 1
Similarly, the upper bound of f by changing the value of i : is
SUPlf @15 eeos Zns fla) = S (@15 voes 2 ) < 1
At this point, we have obtained the upper bounds of the function f(Z, ..., Zy, flar) by changing any one of the
variables. Denoting these bounds as cy, ..., Cjy, Ct1, Where ¢, = 1,1 <k <m + 1, we have

m+1

Zci=m+1

k=1

Recall that the McDiarmid’s inequality [57] states that if a function f satisfies the bounded differences property
with constants cy, ..., ¢,. Let Y = f(Xj, ..., X;,), where the X;s are independent random variables. Then, for all € > 0,

2
P(Y —EY > &) < exp(- —5— 0;

i<

&2
PEY - Y > &) < exp(——>)-
D=1,
Based on the McDiarmid’s inequality, for all € > 0, we have
282 2
Plpar — 204 — E(ugr —207q4r) 2 &) < eXP(—TZ) = exp(— p— 1)-

k=1 i

Let6 = exp(—%), we can get that € = ,/’"T”ln(%). Hence, with the probability at least 1 — ¢, the inequality
Har — 20’di+ - E(,udr - 20'dl_+) < £ holds.
Similarly, with the probability at least 1 — ¢, we have E(uz- — 20 ;-) — (ug- —20;-) < e.
J J J J
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In the following, we present the proof of Theorem 1.
Proor. [Theorem 1] According to Lemma with the probability at least (1 — 6)?, the following inequalities hold

(/Jdr - 20‘dl_+) - E(“df - 20—d[*) + E(”‘Z,_ - 20'(;/7) - (/J(;/- - 20‘3;) < 2s¢;
(War = 20qr —pg- +204-) + E(ug- — 204-) — E(par — 2074) < 2¢;

Hence, we have

Har — 20'di+ - /JJ7 + 20’JIT <2e+ [E(,udr - 20’dl_+) - E(,u‘;]_ - 20—[717)]’ (.2)
where € = ,/’“T”ln(%). We denote
AC™ = E(ugr —204:) - IE(,u(;; - 20'5}) =E(1 - (/JJ} - 20'(;;)) - E( = (par —204)), (.3)

where E(1 - (ug- —207;-)) is the risk expectation of false negatives being labeled as matching and E(1 - (uqr —2074+)) is

the risk expectation of true positives being labeled as matching. Based on the definition of VaR, we have VaR‘(c?JT) =
Mg + 204, and VaR*(d) = 1 — (u4+ — 2074+). Denoting AVaR™ = VaR‘(cZJT) - VaR*(d}), we have,
J J i i

1 +AVaR™ =p; + 205 + pgr — 204+
J J ! !
Spa; +Hg + 28 + [EQuay - 20q) -~ EQug, - 20,)] (4)
=2uz- +2e+ AC™.

Hence, for a randomly selected false negative and a randomly selected true positive, with probability at least

(1 - 6)%, we have
1  AVaR~ m+1 1 AC™
- > = - In(=) - —. .
Ha; =25+ V2 ) (-

Note that the probability of the above inequality does not hold is [1 — (1 — §)?]. Suppose that there are totally n true
positives d; ranked after d; by LearnRisk such that each true positive, d;, satisfies AVaR™ — AC™ > €. Then the
probability of Inequality fails can be approximated by [1 — (1 — §)?]". That is, the probability of at least one of
the true positives can support the Inequality is {(1-[1-(01-677" Let1—-[1-(1-6)%]"=1-¢, we can get
o0=1—-+V1- &' Therefore, with probability at least (1 — 6),

1 € m+1 1
- > =+ == I} . .6

Note that the total number of rule risk features (i) is usually limited (e.g., dozens or hundreds), while #n is usually
much larger than m. By the exponential effect of n, the 3rd term on the right-hand side tends to become zero as the
value of n increases.

Appendix .2. Proof of Lemma I

Lemma 1
AC™ < mcl)C{E(Wdi+ (ﬁdf - 20A'd[+)) - E(W[;/f (ﬁjlf - 25',2/7 ), E(Wd‘.*ﬁd‘.*) - E(WJ/T:&J/T)}’ 7

where the 1. and &, denote the DNN output probability and its corresponding standard deviation respectively, w.,
denotes the learned weight of DNN risk feature.
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Proor. For simplicity of presentation, let Ny denote the weight normalization factor of d;", or Nyr = Z WiZy + War .
k=1

Similarly, let Nz denote the weight normalization factor of JJ‘., or Nj- = Z wiZi + wz-. According to the weight
J J J

k=1
function defined by LearnRisk [21]], without loss of generality, we suppose that wy+ = ws-. As aresult, Ny+ = Nj-.
! J ! J

Based on Assumption 1, we have,

Euay = 204r) = Eug. = 207)
=E((ua; = 2047) = (ug: = 20)

1 m m )
_]E( (Z Wk,ukak + Wd+/Jd+ -2 Z WkO'f Zp + WL21+0"21+)
k=1
Wil s 2y + Wity — 2 W22 Zy + Wh 6%
(Z kM fi Lok d#d JZ k9 f ok ; ,))
1 m m
:]E(N (Z Wil p Zy + wd;ﬁd; -2 Z W]%O'szk + wwofl+
ar N\ =1 k=1

m m
Z Wil . Zi — W&/—ﬁj/— +2 J Z ka'kak + wd,ofl ))
k=1 k=1
m

1
_]E(Ndl (Wd+ﬂd+ Wi, ﬂd +2[¢Zwk0'fzk+wd d, JZWkaZk+wd+o-d+])) e (SY)

If w64 < wg+Ggr, then
;O d; i O di

1 . .
S < E(N_(H(Wd,."ﬂd,* = Wah))-

If wg 65 = wgrGygr, then
J J 1 i
—1 { (] 2 A2 2 AD
S <E » Warflar = Wa-Ha; + 2 Wdfo'dt - Wdfo'df] - (S2)
= ]E(—(/.ld+ - 20'd+)) E( (l’ld’ _ 20—(1 ))

From step S| to step S, we apply the rule that if a > 0,5 > 0,¢ > Oand b > ¢, then Va+b — Va+c < Vb — .
For simplicity of presentation, we denote the normalization of % by wy, and similarly, the normalized wy-.

Hence, we have
AC™ < max{B(wy; (Ray = 26°42)) = Blwg, (B3, = 263.)), Ewara;) = Ewg ),

where the [i. and . denote the DNN output probability and its corresponding standard deviation respectively, w,
denotes the learned weight of DNN risk feature.

Appendix .3. Proof of Theorem 2

Similarly, based on Assumption 1, we theoretically analyze the chance of a false positive being flipped from
matching to unmatching. We first prove a lemma, and then prove Theorem 2 based on the lemma.
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Lemma 4. For a randomly selected pair d; from true negatives, we denote the mean of its equivalence probability
by pa-, and the corresponding standard deviation by o4-. For any 6 € (0,1), with probability at least (1 — 6), the
following inequality holds

E(,udlj + 2O'd’7) - (,udlj + 20'd;) <e,

where € = ,/’”T“ln((ls), m denotes the total number of rule risk features. Similarly, for a randomly selected false

positive J}' with the equivalence probability mean of uj. and the standard deviation of o j., with probability at least
J J

(1 — 0), the following inequality holds

Proor. Consider a randomly selected pair d; from true negatives. The mean of its equivalence probability can be
represented by

m
Z Wit g, Zi + Wa-fla-
k=1

m
Z Wka + Wdi_
k=1

where m denotes the number of rule risk features, wi denotes the weight of a risk feature fi, uy is the equivalence
probability mean of the feature fi, Z is a random variable indicates if a selected pair has this feature, and fi;- is the
output probability by a classifier with its weight wg-. Note that for a randomly selected true negative, the values of wy
and py, for each risk feature are fixed, while Zy, fi,- are random variables. Note that the value of w,- totally depends
A -

The standard deviation of its equivalence probability can also be represented by

1 m
2 2 2 A2
Odr = = Z WO L+ Wy Gy
Z Wka + Wdi’ k=1
k=1

Mg~ =

i

k]

where o“j, denotes the corresponding variance of a classifier’s output ji,-.

Let fi I(Zl, s L, ﬂd’—) = Ma; + 20'd’—. Now we proceed to consider the bounded differences property of f. As in the
proof of lemma 1, for all u > 0,0 > 0, we have 0 < u + 20~ < 1. Hence, by changing the value of Z;, we have

SUP|F (215 wves Zhs v Zns [l ) = [0, ey 2y voes T g < 1
Similarly, the upper bound of f by changing the value of fi;- is,
SUPIS (@15 wees Zuns fa) = S (215 vovs 2o g < 1

At this point, we have obtained the upper bounds of function f(Zi, ..., Zy, fla;) by changing any one of the variables.
Denoting these bounds by cj, ..., Ciy, Ct1, Where ¢ = 1,1 <k <m + 1, we have

m+1
Z ci =m+ 1.
k=1
By applying the McDiarmid’s inequality, for all £ > 0, we have
2 2
P(E(ua- +20a-) = (Ha; +2047) 2 &) < exp(——,7—) = exp(= 1).
el Cx m+

Let 6 = exp(—%), we can get that € = ,/’"T”ln(%). Hence, with the probability at least 1 — ¢, the inequality
Similarly, with the probability at least 1 — ¢, we have (uz + 203 ) — E(ug- + 205) < &.
J 7 7 J
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Theorem 2 Given a false positive cf}’, suppose that there are totally n true negatives, denoted by d;, ranked after d}’
by LearnRisk such that each true negative, d;, satisfies

AVaR* — AC* > e, (.8)

in which AVaR" = VaR*(J;,) — VaR™(d;), and AC* = E(ug: +204:) — E(ua- + 204-). Then, for any 6 € (0, 1), with
probability at least 1 — 6, its expectation of equivalence probability of (7}’, g+ estimated by LearnRisk, satisfies

<1 e+ m+ll[ 1 |
< = — = n ,
Ha; 2 2 2 ]_(1_5%)%

in which u. denotes the mean of equivalence probability and o . denotes its standard deviation.

Proor. With Lemma with probability at least (1 — §)?, the following inequalities hold

Hence, we have

where € = ,/’“T”ln(%). We denote

AC* = E(ug +2075) - E(ug +207), (.10)

where E(ug: + 207 is the risk expectation of false positives being labeled as unmatching and E(ug- + 2074;) is the

risk expectation of true negatives being labeled as unmatching. Based on the definition of VaR, we have VaR“’(J;.’) =
1 = (ug+ —204+), and VaR™(d;) = pg- + 204-. Denoting AVaR* = VaR*(cf;f) - VaR™(d; ), we have
J J v 1

1 — AVaR" =py + 204 + pge — 20
1 1 J J
Z#J;r + 1 — 2e — [E(/JJ; + 20'07;) - E(ua- +204-)] (1D
—2uz — 26 — AC*.

In Equation[T1] the inequality is obtained by applying the Inequality[[9] Hence, for a randomly selected false positive
and a randomly selected true negative, with probability at least (1 — &), the following inequality holds

ol _Averr o fmsT T ACt
Hay =5 2 2 NSt

(.12)

Note that the probability of the above inequality does not hold is [1 — (1 —&)?]. Suppose that there are totally n true
negatives, denoted by d;, ranked after d;.' by LearnRisk such that each true negative, d;, satisfies AVaR* — AC* > e.
Then the probability of Inequalityfails can be approximated by [1 — (1 — §)*]". That is, the probability of at least
one of the true negatives can support the Inequalityis {(1-[1-(1-6727}.Letl1-[1-(1-6)*]"=1-¢, we can
geto=1- VI - &'+ . Therefore, with probability at least (1 — §), we have

1 € m+1 1
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Appendix 4. Proof of Lemma 2
Lemma 2

AC* < max{B(wg: (ig: +263:)) = BOvy (B + 204)), Ewgefig) = Blwa: fu )}, (14)
where the [i. and & . denote the DNN output probability and its corresponding standard deviation respectively, w.,

denotes the learned weight of DNN risk feature.

m
Proor. For simplicity of presentation, let N denote the weight normalization factor of J}r, Ng = Z WiZy + Wgs.
J J J

k=1
m

Similarly, Ny- denote the weight normalization factor of d;, Ny = Z WiZy + W- . As in the proof of Lemma 1, we

k=1
suppose that Nz = N;z-. Based on Assumption 1, we have,
k :

Eug: +203) — E(ua- +2074-)
=E((ug; +203) = (Ha; +2047)

1 < .
_E( (Z wk,ukak + Wd*ﬂd*‘ +2 J Z W](O-kak + W2 ‘21+)_

k=1

1
d (ZwkyﬁZk+wd /Jd +2¢Zwk0'kak+wd0'd ))

k=1

m m
( - (Zwkyﬁ{Zk+W[]}ﬂJ}+ZJZwi Zk+wd+ ;_
Na:\15
J

k=1

m m
Z WitksiZie = Way fla; =2 J Z Wios Zi + oGy ))
k=1 ~
1 m
)
:]E(NJ+ (Wd‘+/1d+ War lld + 2[ ZWkO'ka + W - Z ka'kak + wd,o-d ])) co(S5)

If W (3'077 < wg-0y-, then

1 . .
S3 < E(N—[ﬁ(WJ;HJ; - Wa-fla-))-
J

If Wd'*_r(’j—d”{r > Wy~ &d_’, then
j J i i

1 R
S3 < E(N (wd+,ud+ = War ,ud— + 2 3 - /wfl__a—lzi_])) o (S4)
d* P4 ! !

W+

E(5

(llw +20;:)) - IE(—(mz +264)))

From step S5 to step S 4, we apply the rule thatif a > 0,6 > 0,¢ > 0and b > ¢, then Va+b - Va+c < Vb — +e.
Wi+
For simplicity of presentation, we denote the normalization of Nji by w;, and similarly, the normalized w,-. Hence,
T J i
J

we have
ACT < max{B(wg: (g: +20 7)) = Ewa- (- +264)), Ewg: fig) = Bwa; 1)),

where the [i, and . denote the DNN output probability and its corresponding standard deviation respectively, w.
s denotes the learned weight of DNN risk feature.
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