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ABSTRACT

In the swiftly evolving research field of machine learning, there is a growing demand for en-
suring both the interpretability and security of algorithms. Recently, a variety of approaches
to explain how models arrive at their predictions have been developed and constitute a core
component towards enabling trustworthy machine learning. In this thesis, we adopt the
viewpoints of a developer, an operator and an adversary when investigating explanations and
derive research questions that emerge from each perspective.

From the perspective of a developer leveraging machine learning for security tasks such as
malware and vulnerability detection, we elucidate the question of selecting an optimal ex-
plainable learning algorithm. Recognizing the need for a coherent measure of comparison,
we introduce a set of multiple evaluation metrics to contrast explanations. These metrics
are employed on four security tasks spanning diverse neural network architectures. Further-
more, we present an algorithm to extract meaningful explanations, offering a compact lens
into the model and dataset for further investigation. During the analysis of these prototyp-
ical explanations, we unveil a pressing concern that many existing models do not necessarily
address the issues they were initially trained for.

Next, we transition to the viewpoint of an operator of a machine learning service and show
how explanations can reveal privacy leaks in machine learning models. Our findings under-
line the need for strategies for data adjustments without significant disruption to the model
parameters, especially in the light of legislature like the General Data Protection Regulation
(GDPR). In this endeavor, we introduce the concept of certified unlearning for features and
labels with a framework based on approximate parameter updates. Conditions that guaran-
tee certified unlearning are derived and tested across a variety of datasets and tasks.

Lastly, adopting the vantage point of a potential adversary, we present innovative attack
mechanisms exploiting model weaknesses unveiled by explanation techniques. Firstly, we in-
troduce dormant minimal backdoors, a novel approach to embed stealthy backdoors bypass-
ing standard detection paradigms by manipulating hardware accelerators. Secondly, using
the similarity of edge detection and explanations for image classifiers, we present the concept
of model-independent adversarial examples. These adversarial examples sidestep the need for
access to model parameters or black-box queries, confining their operation exclusively to the
input presented to the model.

Collectively, this work enlightens about chances and challenges when adapting explana-
tions into machine learning based systems. On the one hand, explanations can effectively
support practitioners in evaluating and debugging datasets and models. On the other hand,
problems like information leakage and attack detection must be addressed and understood
further to pave the way to trustworthy and robust learning systems.






ZUSAMMENFASSUNG

Im schnelllebigen Forschungsfeld des maschinellen Lernens besteht eine wachsende Nach-
frage nach der Gewihrleistung von Interpretierbarkeit und Sicherheit der eingesetzten Algo-
rithmen. In letzter Zeit wurden verschiedene Ansitze zur Erklirung der Funktionsweise von
Modellen entwickelt, die einen Kernbestandteil zur Ermdglichung von vertrauenswiirdiger
kanstlicher Intelligenz darstellen. In dieser Arbeit nehmen wir die Perspektiven eines Ent-
wicklers, eines Betreibers und eines Angreifers ein, wenn wir Erklirungen betrachten und
leiten Forschungsfragen ab, die aus jeder Perspektive entstehen.

Aus der Sichteines Entwicklers, der maschinelles Lernen fiir Aufgaben wie Schadsoftware-
und Schwachstellenerkennung nutzt, betrachten wir die Frage der Auswahl eines optimalen
Erklirverfahrens. Um die Notwendigkeit eines kohirenten Vergleichsmaf$es zu erkennen,
stellen wir mehrere Bewertungsmetriken vor, um Erklirungen zu vergleichen. Diese Metriken
werden auf vier Datensitzen unter Verwendung verschiedener neuronaler Netzwerkarchitek-
turen evaluiert. Auflerdem prisentieren wir einen Algorithmus zur Auswahl interessanter
Erklirungen, der einen kompakten Einblick in das Modell und den Datensatz fiir weitere Un-
tersuchungen bietet. Die Analyse dieser prototypischen Erklirungen zeigt, dass viele Mod-
elle nicht unbedingt die Probleme lésen, fiir die sie urspriinglich trainiert wurden.

In der Perspektive eines Betreibers eines maschinellen Lernservices zeigen wir, wie Erk-
lirungen Datenlecks in maschinellen Lernmodellen aufdecken kénnen. Unsere Ergebnisse
verdeutlichen die Notwendigkeit von Ansitzen zur Datenanpassung ohne dabei die Mod-
ellparameter stark zu verindern, insbesondere vor dem Hintergrund von Gesetzen wie der
Datenschutz-Grundsatzverordnung (DSGVO). Zu diesem Zweck fithren wir das Konzept
des ,zertifizierten Verlernens” fiur Merkmale und Labels ein, das auf approximativen Param-
eteraktualisierungen basiert. Bedingungen, die "zertifiziertes Verlernen” garantieren, werden
abgeleitet und in mehreren Datensitzen und Aufgaben getestet.

Zuletzt nehmen wir den Standpunkt eines Angreifers ein und prisentieren neuartige An-
griftsmechanismen, die von Erklirungstechniken aufgedeckte Modellschwichen ausnutzen.
Zunichst fithren wir ,,schlafende minimale Hintertiiren” ein, einen neuartigen Ansatz, um
Hintertiiren in Lernmodelle einzuftigen, indem Hardwarebeschleuniger manipuliert wer-
den. Auflerdem prisentieren wir einen neuen Angriff, um durch minimale Eingabeverin-
derungen Bildklassifikatoren in die Irre zu leiten, welcher auf der Ahnlichkeit von Erklirun-
gen und Kantendetektionsalgorithmen beruht. Der vorgestellte Angrift benétigt weder Zu-
gang zu den Modellparametern noch mehrere Anfragen an das Lernmodell und operiert da-
her ausschliellich auf der dem Modell prisentierten Eingabe.

Insgesamt diskutiert diese Arbeit Chancen und Herausforderungen fiir den Einsatz von
Erklirungen im maschinenllen Lernen. Einerseits konnen Erklirungen Anwender effek-
tiv bei der Bewertung und Fehlerbehebung von Datensitzen und Modellen unterstiitzen.
Andererseits miissen Probleme wie Informationslecks und Angriffserkennung weiter unter-
sucht werden, um den Weg zu vertrauenswiirdigen und robusten Lernsystemen zu ebnen.
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Introduction

1.1 MOTIVATION

In the last decade, the field of machine learning has experienced an unprecedented surge,
transforming the landscape of various industries and research domains. From image recog-
nition [156] and natural language processing [268] to medical diagnosis [88] and computer
security [19], machinelearning techniques have demonstrated remarkable capabilities in solv-
ing complex problems. This revolution is owed to the rise of deep learning architectures,
availability of vast datasets, and computational power that have driven machine learning to
new heights of accuracy and applicability.

However, this impressive progress has been accompanied by a critical challenge: the lack
of transparency and interpretability in the decision-making processes of machine learning
models. As machine learning systems become integral to high-stakes applications such as
autonomous vehicles [70] or intrusion detection in critical infrastructures [259], the impor-
tance of understanding how these models arrive at their decisions has never been more pro-
nounced. The black-box nature of many machine learning algorithms has raised concerns
about their reliability, accountability, and potential biases contained in them, necessitating
the development of algorithms to explain their predictions. Such clarity is crucial in fostering

societal trust in machine learning, particularly for operations in sensitive domains.



Explainable Machine Learning is a novel subfield that aims to bridge the gap between the
remarkable predictive power of complex models and the human need for comprehensible
and justifiable decisions. The pursuit of explainability is not just a philosophical endeavor; it
has real-world implications for issues like legal compliance, ethical considerations, and public
trust. The need to strike a balance between accuracy and transparency thus extends the classi-
cal machine learning pipeline of training a model on a dataset and measuring its performance
on unseen data by an algorithm that generates explanations for inputs fed to the model. An-
alyzing these explanations the practitioner can draw conclusions about the data and model

used and gather insights about the learning task at hand.

Although different approaches for generating explanations have been developed in the last
decade [e.g. 25, 266], the majority of them computes relevance- or saliency scores for each
feature of an input to indicate its importance for the classification of the model at hand. Uti-
lizing these scores for analysis has quickly caught the attention of security researchers since
they can guide an analyst to weak spots of models or reveal sensitive information from the
training data that is used at inference time. In the last decade, a plethora of vulnerabilities
that compromise model operation have been found at different stages of the machine learn-
ing pipeline [e.g. 205]. Exploiting these attack vectors and adjusting models to prevent them
will hopefully pave the way to trustworthy machine learning in the long run. In the follow-
ing, we present three examples that show how explainable machine learning can be a valuable
tool to make learning models more secure and thereby derive the research questions that will

be discussed throughout the thesis.

Firstly, let us consider a learning model to detect vulnerabilities in source code. Such vul-
nerabilities pose a severe threat to modern software but detecting them manually is a tedious
and error-prone work. Therefore, approaches for automatic detection of such vulnerabili-
ties have shown promising results in recent years [166, 310, 311]. The code snippet in Fig-
ure 1.1 (top) contains a critical call to the strcpy function and three different explanations
(below) obtained using different algorithms. The underlying model is a recurrent neural net-
work [166] that processes code token-wise, thus treating it like natural language and thereby
achieves an excellent detection performance. If a token is a variable name or a function, for ex-
ample, its name will be replaced by a general identifier like VAR1 as shown in the explanations
below. Investigating the given explanations, we see that the first method provides a nuanced
representation of the relevant features whereas the second method generated an unsharp ex-
planation due to a lack of sparsity. The third approach provides an explanations that even
contradicts the first one. Note that the variables VAR2 and VAR3 receive a positive relevance

(orange) in the first case but a negative relevance (blue) in the third one.



c = split(arg[i],”=",&n);
2| block_flgs = strcpy((xmalloc(strlen(c[1]) + 1)),c[11);

1| VARO = FUNO ( VAR1 [ VAR2 ] , STRO , & VAR3 ) ;
2| VARO strcpy ( ( FUNO ( strlen ( VART [ INTO ] ) + INTO ) ) ,
VART [ INTO ] ) ;

1| VARO
2| VARO

FUNO ( VART [ VAR2 ] , STRO , & VAR3 ) ;
strcpy ( ( FUNO ( strlen ( VART [ INTO 1 ) + INTO ) ) ,
VART [ INTO ] ) ;

1| VARO = FUNO (( VART [ VAR2 ] , STRO , & VAR3 ) ;
2| VARO = strcpy ( ( FUNO ( strlen ( VAR1 [ INTO ] ) + INTO ) ) ,
VART [ INTO ] ) ;

Figure 1.1: Explanations for the prediction of the security system VulDeePecker on a code snippet from the original training
dataset.

The fact that each of the explanation methods is built upon sound assumptions that jus-
tify its usage confronts the practitioner with different questions: Which explanation method
should I use for the learning problem at hand and how can I compare different methods? We
aim for an answer by proposing different metrics for comparing and evaluating explanation
methods. Concretely, we focus on different datasets and models from computer security
applications that pose special requirements to the explanation methods and thus deserve an
own special treatment. We will see that certain approaches are indeed generating better ex-

planations than other ones and should thus be preferred in practical applications.

Next, we investigate models for classifying e-mails into the categories “spam” (malicious)
or ham” (benign). In today’s interconnected digital landscape, the convenience of email
communication has brought about numerous benefits for both individuals and businesses.
However, alongside the advantages, a persistent harm has emerged in the form of spam emails.
These malicious messages often carry dangerous payloads, including malware, ransomware,
and phishing attacks. If successful, such attacks can compromise sensitive company data, dis-
rupt operations, and lead to financial losses. Machine learning based detectors for spam mails
are an effective tool since a lot of e-mail traffic is readily available for training in companies
and the performance of such models is remarkably high [24]. The majority of spam mail de-
tectors transform the e-mail content to a ’bag of words”, indicating which words are present,
and use the frequencies of occurrence in spam- and ham-mails for classification. Figure 1.2
shows four example e-mails, two from each class, with the relevance of the five most impor-
tant words highlighted according to their score. The e-mails originate from a large corpus of

e-mail traffic from the american company Enron [183].



Id Spam E-Mail Spam E-Mail Ham E-Mail Ham E-Mail
o online remove 2000 enron
I money prices love gas
2 security http deal 2000
read removed houston hpl
4 million 80 bob teco

Figure 1.2: Different explanations from a machine learning based spam detector. For each e-mail the five most important
words are highlighted.

Analyzing the token relevance scores, we find that important words in the spam mails are
indeed linked to phishing attempts using financial baits ("money”, “million”, “http”). How-
ever, we also notice the presence of seemingly irrelevant features like dates (?2000”), content
from signatures ("enron”, "houston”) or even the names of employees ("bob”). Such features
that are disconnected from the actual learning task but still important can be considered as
artifacts from the learning problems that are problematic in various ways: Firstly, evading
the classifier can be performed easily for spam mail authors by including these artifacts in the
crafted e-mails. Secondly, recently introduced legislation, like the General Data Protection
Regulation (GDPR) [1] in the European Union include provisions that require the 7ight to
be forgotten. This mandates companies to take reasonable steps o achieve the erasure of per-
sonal data concerning [the individual] [1]. Depending on the dataset that was used to train
the classifier, individuals can claim their right to be forgotten and enforce the model owner
to delete their data. However, once a machine learning model is trained it is difficult to re-
move information from the training data, a process recently named machine unlearning [38].
While explainable machine learning can uncover potential artifacts related to personal data,
a mechanism for removal — at the best case without retraining the model from scratch - is
required. In this thesis we will propose such a method to allow machine unlearning of fea-
tures and labels by closed-form model updates and derive theoretical guarantees that allow
for certified unlearning.

Finally, we consider a machine learning models for image classification, being one of the
research fields that attracts the most attention in these days. Figure 1.3 shows different dat-
apoints that were used to train a neural network to detect German traffic signs (top) along
with the model classfication (column title) and the corresponding explanation (bottom). We
can see that the model oftentimes uses only the shapes of the traffic sign to derive the classifca-
tion and only in the case of the roundabout leverages information from inside the traffic sign.
Surprisingly, we notice that the rightmost image depicts a stop sign which is classified incor-

rectly and where all relevance is concentrated in a small region of the image. This indicates



Give Way Speed Limit so Roundabout Right of Way Right of Way
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Figure 1.3: Saliency maps for a deep neural network trained for traffic sign recognition. The top row shows training images

and the network prediction is above them. Red color in the saliency map indicates high importance whereas blue color
indicates irrelevance.

that a backdooring attack [107, 170, 242] has been performed on the underlying machine
learning model during the training process by an adversary. Such a backdoor refers to a sub-
tle and strategically embedded trigger or pattern within the model that, when appropriately
activated, can cause the performance to degrade or produce erroneous results. Backdooring
attacks target the model’s architecture itself, lying dormant until triggered by specific input
conditions, thus evading detection during regular training and testing phases. These ma-
liciously implanted vulnerabilities can compromise the integrity and reliability of machine
learning systems, leading to catastrophic consequences in safety-critical applications. For in-
stance, a self-driving car that relies on the neural network for street sign recognition from
Figure 1.3 endangers the lives of passengers on the road and undermines the public trust in

this new technology.

For an effective explanation method, it is paramount to highlight the trigger in Figure 1.3,
thereby unmasking the maliciously injected behavior. Indeed, there exist multiple approaches
that leverage saliency maps to detect backdoors in learning models automatically [e.g. 76,
128]. From the perspective of an adversary, the goal then shifts to embedding a backdoor
that is invisible for explanation methods in order to avoid detection by these methods. In
response to this challenge, this thesis presents a novel form of backdoors called minimal dor-
mant backdoors that exploit the fact that the hardware executing the model can be compro-
mised. These backdoors, once installed, allow execution of trojans at the inference step and
thus remain undectable for detection methods that exist at the time of this writing. To be
applicable in realistic setups, the number of model parameter changes is minimized and we
will see that as few as three parameter changes are sufficient to implement effective backdoors

into modern neural network architectures.



1.2 CONTRIBUTIONS

In this thesis we present security viewpoints on explainable machine learning, offering insights
from distinct vantage points and addressing questions that stem from these perspectives. The
initial standpoint caters to machine learning practitioners who seek to leverage explanations
for comprehending the model’s learning process or for engaging in subsequent analytical
steps to extract novel insights. The second viewpoint zeroes in on the challenges concern-
ing privacy protection that emerge when implementing explanation methods in real-world
scenarios. Finally, we slip into the role of an adversary aiming to attack the functionality of
a machine learning model using the insights gained from explainations. Notably, this work

encompasses four contributions:

* Evaluating Explanation Methods. Practitioners have to choose explanation methods,
however it is unclear how they can be compared and which one is suited best for an ap-
plication at hand. We propose six evaluation criteria for comparison covering general
concepts as well as those relevant for computer security applications. In an extensive
study with different neural networks and datasets, we compare different explanation

approaches to highlight advantages and disadvantages when applied in practice.

* From explanations to insights. Employing explainable machine learning proves to be
a valuable asset across numerous security applications. To ease analysis, we propose
a scheme that allows navigating through the space of explanations by using prototypes
and outliers. In diverse domains, spanning from Android malware detection to vul-
nerability assessment and dynamic malware analysis, we demonstrate the capacity of

our approach to elevate the depth of analysis and offer fresh perspectives to analysts.

o From explanations to unlearning. Once sensitive features or wrongly labeled data has
been detected, it is a challenging task to remove it from the model after training. Since
modern machine learning models are complex and take long to train we propose the
first method to efficiently remove features and labels using a closed form update on
the model parameters. We derive conditions under which certified unlearning, astrong
theoretical guarantee, can be obtained when using our updates in practice and evaluate

them on different datasets and machine learning models.

* From explanations to attacks Recent research has shown that modern neural networks
suffer from adversarial examples and that backdoors can be inserted into them when

controlling a small fraction of the training data. We derive the concept of minimal
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dormant backdoors, a new class of neural network trojans that circumvent detection
methods by using compromised hardware and lying dormant until configured by an
adversary. Moreover, motivated by explanations for image classifiers, we also propose
model independent adversarial examples based on edge detection algorithms. Crafting
these perturbations requires neither parameter access nor model queries and still allows

fooling modern networks efficiently.

1.3 STRUCTURE OF THIS THESIS

CHAPTER 2 presents the fundamentals of machine learning, explanation techniques and

attacks on neural networks that are required to follow the remainder of this thesis.

CHAPTER 3 introduces evaluation methods for explanation methods and a large scale study
on datasets and models for computer security applications. The results have been published
at the JEEE European Symposium on Security and Privacy 2020 and the ACM Workshop on
Artificial Intelligence and Security 2021 and provide the practitioner with guidance which

explanation methods to use in practice.

CHAPTER 4 presents insights on different security datasets and models using explainable
machine learning. We show how decompiled android applications can be compressed with
respect to their behavior and how malware tags can be vetted using dynamical malware anal-
ysis. The insights have been published at the USENIX Security Symposium 2022 and the
ACM Workshop on Systems Security zoz1.

CHAPTER 5 proposes a framework to unlearn features and labels from machine learning
models and derives a theoretical foundation for unlearning in this setting. The approaches
are evaluated on different models and datasets and analyzed theoretically. The results have

been published at the Network and Distributed System Security Symposinm 2023.

CHAPTER 6 discusses new attacks on machine learning models, namely a minimal pro-
grammable backdoor for neural networks that requires very few parameter changes to be ac-
tivated and a new class of adversarial examples that require neither access to the parameters
nor queries to the model. At the time of this writing these results have not been published at

peer-reviewed conferences yet.






Background

In the following chapter we present the theoretical background required to follow the re-
maining concepts and problems discussed in this thesis. Firstly, we introduce supervised
machine learning problems and optimization methods to solve them. Regarding learning
models, we will mostly focus on neural networks since they are the dominating models that
appear throughout this thesis. Secondly, we present explainable machine learning algorithms
that allow to trace back decisions of neural networks in different ways. Finally, adversarial
examples, backdoor attacks and attacks on explainable learning techniques are introduced as

important threats to modern neural networks.

2.1 MACHINE LEARNING

Machine learning is an interdisciplinary research field at the intersection of computer science,
statistics, and optimization, focused on developing algorithms and models that enable com-
puters to learn patterns autonomously from datasets. Thereby, these algorithms circumvent
the need for explicit programming to solve complex problems across domains such as image
and speech recognition and natural language processing. These algorithms can be broadly
categorized into three types depending on the way the training data to extract insights from

is available, namely unsupervised learning, supervised learning and reinforcement learning.



In this thesis, we will deal with models that have been trained in a supervised fashion, which
describes a paradigm where models are trained using Jabeled datasets, i.c., input data is paired
with corresponding desired outputs. The learning process aims to make the model learn the
underlying relationships between inputs and outputs, enabling it to make accurate predic-
tions or classifications for new, unseen data instances. This approach hinges on the availabil-
ity of well-annotated training data, allowing the model to iteratively refine its understanding

of the data’s characteristics and generalize to novel examples.

LEARNING PROBLEM In the following, we introduce a mathematical notation for super-
vised learning problems, where we mostly rely on the books of Bishop [36] and Smola and
Vishwanathan [257]. In general, we are given a dataset D = {z, ..., z,} with each point
z; = (x,y) consisting of a datapoint x € X and alabel y € Y in a supervised learning
setup [257]. We assume that the feature space X = R? and therefore use a bold face notation
for vectors x € X" from now on whereas the j-th entry of x is denoted by x;. The structure
of the label set ) depends on the learning task at hand: When aiming to predict a numerical
value, like the price of a stock at a given time given a history of prices, the label will be a posi-
tive real number, i.e., Y = R4. Such problems are also called regression problems [36]. The
dominating task for this thesis, however, is called c/assification and in this case ) constitutes
a set of C classes into which the points in X can be categorized. Thus, we denote an element
in Y either by the class y € {1,..., C} to which x belongs or by a vector y representing a
discrete probability distribution over the classes, i.e., all entries sum up to one and the entry
9y indicates the probability that x belongs to class k. At the first glance, it might seem like a
strong requirement that the outputs of a learning model form a probability distribution over
the class labels. However, such a distribution can be obtained relatively easy for an output
vector y by applying the softmax transformation y; = exp(y;)/ >, exp(y:) to every entry y;
of'y. A special softmax distribution is called onze-hot encoding, where only one entry in y is
set to one, oftentimes to indicate a ground truth for training labels [36].

A learning model is a mapping fo : X — Y that can predict labels for input instances
x € X [103]. The prediction depends on the parameters § € © of the learning model,
where the parameter space ® C R™ is the set of all possible parameter vectors. The process of
finding “good” parameters 6 is called t72ining and is performed by optimizing a loss function
(: Xx)Yx0O — Rthat measures the difference between the prediction of f; fora datapoint
x and its true label y. Loss functions are often defined by the notation £ : ) x Y, however for
us it is advantageous to use a notation involving the learning parameters as used by Smola and

Vishwanathan [257]. The larger the difference between the label and the model prediction,
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the larger the value of £ will be, thus we aim to minimize the loss function for our dataset D.
If we assume that the occurrence of a datapointin X" and its correct label can be characterized
by a density function p(x, y) we can define an optimal set of parameters by minimizing the

expected loss Ro ( f5) with respect to 6 [36], where

ROO(fe):/X Y€<X7yve)dp(xv}')'

In practice, we usually don’t know the underlying distribution p(x,y) and therefore as-
sume that the datapoints in our dataset D have been drawn independently and are distributed
identically according to p(x, y) [36]. Under this assumption we can define the optimal set of

parameters 6° such that the empirical risk Rp( fp) is minimized,

6" = argmin Rp(fs) = argmin Zﬁ(z,-, 6). (2.1)

6c0 IS R—

Example 1 Linear Regression

As a first example, consider a dataset D constituting of points from an unknown function
¢ : R? — R we would like to approximate. We believe that gis alinear function and therefore
choose a first order polynomial as our learning function f3, ie., f5(x) = 6y + 6”x, where
6y € Risan additional parameter for the intercept of f5(x). A suitable loss function in this
setup is given by the L* loss £(z,6) = (y — fe(x))2 Denoting by 8 = (6,,6) the empirical

risk minimization problem becomes
n
) 2
6" = argmin g (}’z — Gy — GTXZ-) ) (2.2)
fcRd+1 i=1

Example 2 Logistic Regression
Next, consider a dataset D that constitutes of points with binary labels, i.e., y € {0,1} for

all datapoints in D. The learning model of the logistic regression classifier is given by
_exp (GTX)

folx) = 1+ exp (GTX) '

This output is a score in the interval (0, 1) and thus represents the probability that x be-

longs to class 1. To ensure that f3 is a mapping to ) we assign x to class 1 whenever f5(x) > 0.5

and else to class 0. For training, we can employ the cross-entropy loss tunction

0(z,6) = —yIn(fo(x)) = (1 = ») In(1 — fo(x)). (2.3)

II



Despite their simplicity, linear- and logistic regression models are popular for many appli-
cations in these days. It is well known that the optimization problem in Equation (2.2) hasa
unique solution that can be formulated in a closed form expression, see book by Bishop [37].
Unfortunately, this is not the case for the logistic regression classifier although the optimiza-
tion problem is convex and has a unique optimum as well [37]. This problem results from
the inherent non-linearity of fg and transfers to many learning models, especially neural net-
works. To this end, modern training procedures operate in an approximate fashion with algo-
rithms where fast minimization of the empirical risk is obtained by taking into account that
the final solution might be only alocal optimum. In the following, we will introduce popular
optimization algorithms that can be used to tackle non-convex problems as in Equation (2.1)

since we have to solve many such formulations throughout the thesis.

OrTIMIZATION SCHEMES  The cornerstone optimization algorithm for modern machine
learning models is called Stochastic Gradient Descent (SGD) and iteratively adjusts the model
parameters in the direction of the negative gradient of the loss function [143, 226, 229].

Drawing a random datapoint z from D without replacement SGD performs the update

0t =01 — 7Vyl(2,6) (2.4)

until all points in D have been processed once. Since the gradient of the loss function £ points
into the direction of the steepest ascent, SGD decreases the loss on the points in D by con-
struction. The parameter 7 is called learning rate and has critical impact on the outcome of
the optimization: If 7 is too small, optimization can require many epochs, i.e., loops over D,
and if 7 is too large the optimization may not converge at all since the gradient is only a lo-
cal optimization and large update steps can move 6 to a region where the loss is even higher
than before. However, under mild assumptions like convexity of £ and Lipschitz-continuity
with constant L one can show that SGD finds a global minimum of Rp( f5) in a finite num-
ber of steps if the learning rate is smaller than %, see book by Boyd and Vandenberghe [39].
Therefore, SGD ofters a computationally efficient approach for navigating high-dimensional
parameter spaces and the inherent randomness injects noise into the optimization process,
which can lead to faster convergence and help escape local minima.

Although simple by construction, SGD also has inherent weaknesses regarding its conver-
gence speed and behavior in special loss landscapes that motivated many different optimiza-
tion schemes [e.g. 148, 317]. In the following, we give three examples for extensions of SGD
and refer the reader to the books of Goodfellow et al. [103] or Nocedal and Wright [200] for

an in-depth discussion of optimization in neural networks.
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Example 3 Minibatch SGD
Instead of performing the update for each datapoint in D, it is helpful to draw a batch B of

datapoints and perform the update in the direction of the average gradient in B, i.e.,

MHUZew_I%E:Vﬂgﬁ@) (2:5)
2EB

As for SGD, batches are sampled as long as datapoints in D have not been processed in the
current epoch. Compared to the high variance of individual SGD updates, Minibatch SGD’s
updates tend to be smoother due to averaging over multiple examples. Large batch sizes lead
to more stable convergence trajectories and can make learning more predictable, however to

escape local minima the batch size should not be chosen too large eventually [103].

Example 4 Momentum based SGD

SGD can become very slow, for example when the gradients are consistently small close to a
local optimum. Also, noisy gradients can cause SGD to follow the wrong path frequently. A
solution proposed by Polyak [211] takes into account previously calculated gradients in the

update rule. The update is given by

v =0

vt = gyl — iveé(z, 6 (t))
g+ _ g | (1)

Here, @ < 11is a hyper-parameter that is used to accumulate the gradients of the past up-
dates and if « is significantly greater than the learning rate A the gradient can not change the
current direction quickly. This update rule can be thought of as a ball that is rolling down a
hill: Once it has accumulated some speed small bumps cannot change its direction so easily.
This look-ahead feature of momentum based SGD allows it to "pre-correct” the updates, ef-
fectively reducing the oscillations and speeding up the convergence process. This property
is useful especially in the beginning of the learning phase when the parameters are far away
from the optimum and gradients are generally noisy. Clearly, Momentum based SGD can

be combined with batch sampling to obtain the advantages of both strategies.

Example s Newton Step
SGD takes only the gradient of the loss function into account when calculating the update
which leads to a relatively limited view of the loss landscape. However, Loss functions with

neural networks as learning models yield are oftentimes irregular and non-convex landscapes
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to operate on. If the loss function is twice differentiable with respect to 8, a Newton ste
p p p

corresponds to the update rule
8¢ =900 — [ (2,6) - Vel (2,6),

where Hy € R”*™ is the Hessian matrix of the loss function with respect to the parameters,
ie., Hy(z,0) = Vs (Vef (, 9)) The Newton update generally needs fewer steps to converge
as it takes the curvature of the loss function into account when computing the direction to
move to. However, it is computationally more expensive since it requires calculating and
inverting the Hessian matrix which can be costly since its size is quadratic in the number of
model parameters. Although first-order update strategies are the de-facto standard for model
training nowadays, Newton steps can become interesting when the parameters are close to

the optimum and fine-grained adjustments are necessary [200].

REGULARIZATION Minimizing the empirical risk using approximate update strategies like
SGD consistently increases the classification performance of our model on the datapoints in
D. Recall, however, that the goal of the training process is to obtain a model that will be used
in practice to classify #nseen datapoints. If the model learns the training data too well, to the
point where it starts to capture not just the underlying patterns in the data but also the noise
present in the training set we speak of overfitting. This phenomenon becomes a severe hurdle
for the application of learning models in practice since new concepts that were not present
in the training data cannot be detected and will be overseen. Overfitting occurs mostly for
models with lots of parameters, whereas underfitting affects models that are too simple to
capture the structure present in the dataset [36].

To illustrate the concepts of overfitting and underfitting, let us consider the regression task
from Example 1 again where we set the input dimension d = 1. The dataset thus consists of
points that represent measurements of an unknown function g(x) + ¢ with some Gaussian
noise ¢ to indicate that the measurements of ¢ are not exact. We extend the learning model to
ageneral polynomial of degree 7 and choose 7 = {1, 3,15} to obtain three different models
with rising complexity. Using the L?loss and SGD as an optimization algorithm we can now
optimize the parameters on the training data and obtain functions as shown in Figure 2.1 in
orange. Apparently, the linear model (7 = 1) is underfitting the training datapoints since it
cannot capture the non-linear concept of g. On the other hand, the polynomial of order 15 is
clearly overfitting the data since it fits the training data well but differs significantly on many
regions of g. Therefore, choosing order three is the best choice in this example to obtain a

robust approximation of g.

14



T T T T T T
o o o)
J =4 1F % <4 1F -Ob&\ =
0r 4 0 <4 0 @
o k o o
| | | | | | | | |
0 0.5 1 0 0.5 1 0 0.5 1
—— True function Polynomial fit

Figure 2.1: Fitting polynomials of different degree 7z to training data points from a noisy linear function g.

If the loss on the training data is not decreasing, underfitting can be spotted easily, however
preventing a model to overfit training data is more difficult. A common strategy that coun-
teracts overfitting is to use a regularization term Q(fs) in the loss function that penalizes too

complex models [36]. The new empirical risk minimization problem becomes

6" = argmin Rp(fy) = argmin Z 0(2:,8) + 1Q(fe), (2.6)

6co sco
where 1 is a hyper-parameter that balances model complexity and prediction performance.
1/p
A well known choice for € is the L7 norm of 6, given by Q(f5) = (6], = ( 27:1\95\’”)

forsomep € N. A special case is obtained for p = 0, where [|6]|o = |{6; # 0}|,i.e., thenorm

only counts the entries away from zero [173]. In the regression example, the I regularization
inhibits the SGD algorithm to assign high values to the parameters that correspond to higher

order polynomials and therefore leads to a suitable model when 2 is chosen adequately.

MEASURING PREDICTION PERFORMANCE  The loss function is the driving force that lets
the classification performance of the learning model increase during time. However, it is a
numerical value of little help for the practitioner when evaluating the performance. In the
following, we briefly introduce the most important evaluation metrics used in this thesis and
refer to the work of Powers [213] for a greater discussion on relations between them.

In a binary classification problem, we can evaluate a learning model on an unseen dataset
D' after training and obtain the number of t7ue positives (TP) and true negatives (TN), i.e., the
number of datapoints that have been correctly classified as class one or zero respectively. For

an imperfect classification score, we will also obtain fa/se positives (FP) and false negatives (FN)
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that were incorrectly predicted as class one or zero, respectively. Based on these numbers, we
can define three important measures for classification performance, namely the accuracy, the
true positive rate (TPR) and the false positive rate (FPR) defined as

P+ TN FP TP

., FPR = TPR =
|D'|

accuracy = —FP T TN, —TP n FN

The accuracy simply measures how many examples have been classified correctly, a measure
that can be irritating if the number of examples in one of the two classes is much higher than
in the other one. To this end, the FPR (and TPR) measure the fraction of samples from class
zero (one) that have been misclassified and thus allow a better evaluation compared to the
accuracy alone. Notice that FPR and TPR are dependent on each other, i.c., increasing the
TPR will also increase the FPR and vice versa. Therefore it is common practice to create a
recetver operation curve (ROC curve) that displays multiple combinations of FPR and TPR
for different parameters 6 when selecting a model.

Similar to TPR and FPR, the Precision and Recall metrics are defined as

TP Recall — TP
TP + P’ T TP N

and a precision-recall curve can help selecting a suitable model. Precision is the fraction of

Precision =

true positives in all examples that have been classified as class one and recall is equal to TPR.
The F1 scoreis aunique measure for classification performance defined by the harmonic mean
of precision and recall,

Fr— 2 precision - recall

precision + recall ’

In general, it is useful to consider multiple measures of performance since each of them

can be misleading in certain cases as shown by Arp et al. [20], for example.

2.2 NEURAL NETWORKS

Neural networks are a class of machine learning algorithms inspired by the structure and
functioning of the human brain [e.g. 103, 228]. They consist of interconnected layers of
nodes or neurons that process and transform input data to make predictions or decisions.
Neural networks have achieved remarkable successes across various domains, from image [156]
and speech recognition [275] to natural language processing [268]. In the following section
we will introduce three popular types of neural networks, namely Multilayer perceptrons

(MLPs), convolutional neural networks (CNNs), and recurrent neural networks (RNNs).

16



)
®
®

‘§/

Figure 2.2: Multilayer perceptron with three input units, two hidden layers with four units each and three output units.

MULTILAYER PERCEPTRONS Multilayer perceptrons are one of the simplest and most
common types of neural networks. They consist of an input layer, one or more hidden layers,
and an output layer. Data is processed in a unidirectional manner, passing information from
the input layer through the hidden layers to the output layer. Each layer consists of multiple
neurons or units where each unit is connected to every unit from the preceding layer and
every unit from the subsequent layer by weights w as depicted in Figure 2.2. The neurons
compute a weighted sum of their inputs, add a bias & and apply an activation function a to

the result. If we denote the input values by &1, . . . , %, the output o of a single unit is given by

0= a(é wx; + b). (2.7)

The non-linearity functions are necessary to enable the model to capture complex (non-
linear) relationships in the data since the processing in Equation (2.7) is linear apart from e.
The concrete choice of activation function depends on the application at hand and multiple
options exist including the logistic sigmoid function from Example 2, the hyperbolic tan-
gent function tanh or a rectified linear unit (ReLU) the latter one being the most prominent
choice in these days [103].

The linearity of the forwarding process of a single unit in a MLP allows us to express the

output of the entire /-th layer composing of £ units by a matrix multiplication given by

o — 40 (Wu—w ol-D b(l)) , (2.8)

where 2 is the activation function of the /-th layer, b®¥) € R* holds the concatenated
bias values of each unit in the layer and WL ¢ R ig composed by the stacked weight

connections from the #' units in layer / — 1 to the £ units in layer /.
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In a closed expression, the output of a MLP with L layers can be expressed as

fo(x) = 2 ( g L-LL) | (L1 < LW (W«m) x4 bm) X b<H>> 4 b(L)) ,

where 6 = (W(O’l), AN 7 4t bL) contains all weights and biases of the network.
Investigating this representation of f3 we notice that it is highly non-linear and the inner
workings are opaque to the practitioner, especially if L is large. However, as long as the acti-
vation functions remain differentiable, we can compute the gradient of f5(x) that is required
to perform SGD updates, for example. This process consists of a forward pass, where fo(x;)
is computed to evaluate the loss function with y, and a backward pass, where the gradient for
each layer is calculated to update its parameters. In fact, it was the efficient implementation
of this backpropagation algorithm [159] paired with efficient hardware for its execution that

fueled the popularity of neural networks in these days [156].

CoNvOLUTIONAL NEURAL NETWORKS ~ Convolutional neural networks are a specialized
type of neural network designed for processing grid-like data, such as time series, images or
videos [e.g. 160, 251]. The key components are convolutional layers which utilize small filrers
(also called kernels) to scan the input data and capture local patterns. These layers enable the
network to automatically learn features like edges, textures, and shapes from the data.
Recall that convolution is a mathematical operation that maps two functions »(x) and

w(x) to a new function (b * w)(x) given by

(h* w)(z) = / b(2)w(t — 7)de.

Ateach 7, the convolution can be interpreted as the area under the function b(7) weighted
by the function w(—7) shifted by z. As ¢ changes, the weighting function w(z— 7) emphasizes
different parts of b(7) [103].

CNN's pick up the concept of averaging an input in a local area by using multiple kernels
as parameters. The input plays the role of the function / and the parameters of the network
represent different weighting filters w. As an example, consider a one dimensional input vec-
tor x and a kernel w of kernel size K. A convolution layer with parameters w and a bias &

generates a new vector where the 7-th entry is given by

(xxw);, = a( Z X Wy + 17). (2.9)
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Figure 2.3: lllustration of a convolutional filter of size three operating on a one dimensional input vector x.

Thus, each entry in (x*w) represents a weighted sum of a region in x where the weighting
is given by the filter w. To generate the entire output we can imagine sliding the filter w over
the input and computing the weighting above at each point. This process is illustrated in
Figure 2.3 for a convolution with filter size K = 3 that operates on an input vector of size
seven. Italso becomes apparent that the number of parameters in CNN is smaller compared a
MLP since the same filter is applied at each point of the input. The output of a convolutional
layer is often called feature map since each kernel can extract different features from the input.
Notice that 7 — ; can be negative in the definition above causing x;_; to be undefined. To
avoid this, the convolution can be started either at index K 4 1 (yielding a feature map which
is smaller than the input) or the input can be padded with zeros at the beginning and the end
such that input and output size are identical.

One dimensional convolutions are handy to process sequential data like time series, for
example. In many applications of machine learning, however, the input consists of images,
i.e., two dimensional arrays. Luckily, it is straight forward to expand the concept of one di-

mensional convolutions to two dimensions as we show in the following example.

Example 6 Two dimensional convolution
Given an input image X of size d X d’ x ¢ where ¢ is the number of channels, we can expand

the filters w to size K x K X ¢ and define the convolution output as

¢ K K
(x*xw);; = a(Z Z Z X imn,i* Wnn, 1+ b). (2.10)

=1 m=—Kn=—K

CNN:s for image classification usually comprise of long sequences of convolutional layers,
each equipped with multiple kernels to allow extraction of different features, followed by
multiple feed-forward layers [156, 251]. Specialized concepts like skip connections to facili-
tate training [119] or parallel convolutions of different filter sizes [270] have also been used
to achieve further performance gains. Nevertheless, the convolution operation remains the

key operation in any modern CNN.
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RECURRENT NEURAL NETWORKS Recurrent neural networks are designed for sequen-
tial data, such as time series and natural language [e.g. 120, 268]. Unlike MLPs, RNNs have
connections that loop back on themselves, allowing them to maintain memory of past infor-
mation. When dealing with sequential data, the order of elements matters. Consider lan-
guage as an example: the meaning of a sentence can change drastically by merely reordering
its words. Similarly, in a time series, the past values often hold crucial information for pre-
dicting future values. MLPs and CNN:ss fail to account for this inherent sequence nature

since they cannot determine temporal relationships when processing data.

A RNN maintains an znternal state represented by a vector h, € IR? that evolves as it
processes each element of the input sequence. This memory allows the network to capture
contextual information from previous elements and incorporate it into its predictions for
subsequent elements. Let us consider an input sequence Xy, . . ., X7 of 7 time steps as an
example where each x; € R%. At each time step £, the RNN takes in the input vector x, and

the internal state h,_; to updates its internal state to

h, = (W}-xt—}— Wb-h,_1+b>. (2.11)

The matrices I; € R?*? and W, € R?*? together with the bias vector b € R? represent
the parameters of the network and « is again an activation function. Figure 2.4 gives an il-
lustration of the processing steps for an input sequence of length four. It is noteworthy that
W;and W), do not depend on # and are thus applied at each time step. After processing the
entire input sequence, the internal state holds information from every time step and can be
used for further processing. One can apply a fully connected layer that takes hy as input or
apply an additional recurrent layer that processes the intermediate hidden states hy, ... hy

as inputs, for example [103].

If the input sequence is very long, classical RNN can sufter from the vanishing gradient
problem, which makes the magnitude of the updates to the learning parameters very small.
To encounter this problem, there exist different variants of RNNs that extend the learning
model. Most prominently, Long Short-Term Memory networks [LSTMs, 120] and Gated Re-
current Units [GRUs, 58] propose the usage of additional gates for the forwarding process
of RNNs. These gates allow to decide when to update information in the cell state, when to
forget certain information, and when to output information to the next time step. This gat-
ing mechanism makes LSTMs and GRUs better suited for handling sequences with varying

time spans between relevant events.
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Figure 2.4: lllustration of forwarding process of a recurrent neural network for an input sequence of length four.

2.3 EXPLAINABLE MACHINE LEARNING

The popularity of neural networks and their excellent performance in many application fields
quickly raised the question of why they perform so good and what they actually learn. While
learning models like decision trees or k nearest neighbors classifiers [see e.g. 36] can be inter-
preted by design, the non-linearity and complexity of neural networks offers a real challenge
in understanding their inner workings.

Approaches to explain neural networks can be categorized into different categories de-
pending on their functionality [108]. We stick to the work of Samek et al. [235] and use
the concepts of global and local explanations methods to differentiate them. Global explana-
tion methods yield explanations for the entire model independent of specific inputs. Among
the first Simonyan et al. [250] presented the idea of generating image examples that maximize

a given neuron in the output layer, i.e., we can solve

X" = argmax fy(x), (2.12)
xeX

using SGD, for example, to generate images that reveal insights about relevant concepts of
¢. This approach has also been extended to neurons inside the networks [87] and is called
Activation Maximization. Kim et al. [145] quantitatively rank the importance of concepts
defined by humans and Koh et al. [150, 151] search the most important training examples in
terms of their influence on the total loss to explain a network at hand.

The largest portion of algorithms for explaining neural networks are local, that is given
an input example x these methods compute a relevance score R, for each feature x; of x that
indicates its importance for the prediction f3(x). Since local explanation operate on model
predictions, we also establish the notation that f3(x) denotes the output score of the highest

class in the final network layer, i.e., f5(x) = max; f5(x); for the remainder of this section.
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The design of local explanation techniques has become an own active research field since
the relevance scores can be arranged next to the input x and allow an easy visual inspection by
humans, especially for image classification systems. In the following, we present different ex-
planation strategies that will be used throughout this thesis. For a better overview, we group
local explanation algorithms further into four specific categories namely local surrogate mod-
els, occlusion based analysis, gradient based analysis and backward propagation methods [235].
At the end of the section we will also briefly discuss remaining approaches that do not fitinto

any of the categories mentioned above.

LocAL SURROGATE MODELS  The first category of algorithms aims to replace the decision
function by a local surrogate model that is easier to interpret. Consider, as an example the
Linear Regression model introduced in Example 1 which computes its predictions using the
linear projection w'x. The weight indices w; indicate whether the corresponding feature x;
contributes positively or negatively to the result, depending on the sign of w,. Using this
insight, the LIME [220] algorithm fits a linear regression model to a set of perturbed versions
of x given by a probability distribution p, (). For example, p. (%) could set entries in x to zero
randomly to measure the impact of their absence. The relevance score can then be obtained

using the solution of the weighted least squares optimization problem

min [ 7 (n) ()~ w'n)” dpn) (2.13)

w

and setting R, = xw;. Here, 7,(y) is a weighting function that measures the difference
between x and its perturbed version % like the cosine similarity or a gaussian kernel, for exam-
ple [220]. The KernelShap [175] algorithm proposes a special weighting function 7, such
that the outcome resembles the concept of Shapley values [244] which will be explained in
detail below. LEMNA [112] extends the regression model of LIME by a weighted sum of K
linear models whereas ANCHOR [221] and RULE [108] use a set of logical ”if then” rules
as the surrogate.

The advantage of these approaches is that they are model agnostic, i.e., they work for any
learning model as long as we have access to the predictions f3(x). This corresponds to a black-
box setting since one does not need access to the model parameters in order to obtain an ex-
planation. A downside of surrogate model based algorithms is that they are computationally
inefficient since we have to sample a lot of perturbations around x to get a meaningful expla-
nation if the feature space is large. Also, the randomness of p.() induces an instability of
the final explanations since the outcome may depend on special perturbations that are not

present in every iteration.
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OccrusioN Occlusion based explanation methods [e.g. 69, 318, 327] test the effect of

occluding one or multiple features of the input to the prediction, i.e.,

R, =fo(x) — fo(x® (1 —o0;)), (2.14)

where 1 € R?is a vector of ones and ® denotes the element-wise product of two vectors. In
the simplest case, the binary vector o, is zero except for the 7-th entry, however if x is an image
it might be necessary to occlude entire regions instead of a single pixel in order to achieve a
noticeable change in /3 (x) which can be incorporated in the definition of o,. The concepts of
Meaningful Perturbation [91, 153] and Real Time Image Saliency [67] address this problem
by generating an occlusion mask with the maximal impact on f3(x). Similarly, Agarwal and
Nguyen [9] propose the usage of occlusion patterns that have been generated by generative
learning models. Finally, the concept of Occlusion is also linked to Shapley Values [244], a
concept from game theory that aims to determine individual contributions of a set of coop-
erating players P. For a subset of players S C P the method aims to measure the effect of
removing or adding a player 7 to S on the total payoff v(S) obtained by S. The Shapley value
@, is defined as the contribution of player 7 to the group P by

P = Z as - (U(S u{s}) — v(S)), (2.15)

SCP\{7}

where zs = |S|! - (|P| — 1 — |S|)!/|P]! is the weighting factor for a subset S. Shapley
values satisfy a number of interesting properties, for example a decomposition of the form
> @, = v(P) [244]. In the light of explainable learning, each feature of x becomes a player
and the payoft is related to the output of the learning model. In the easiest case, we have
v(xs) = fo(xs) where x5 denotes the vector where every feature not contained in S is set to
zero in x. Lundbergand Lee [175] propose the SHAP algorithm to compute relevance values
where the Shapley values in Equation (2.15) are used as a weighting factor in the linear regres-
sion problem in Equation (2.13). Notice that an exact computation of @, is computationally
expensive since the number of subsets of S is large. Therefore, efficient approximations are

vital in order to use them as an explanation method [e.g. 289].

GRADIENT BASED ANALYsIS  The next group of explanation algorithms uses gradient in-
formation of the classification function f(x) with respect to x to compute relevance scores.
While the idea of creating a saliency map leveraging gradient information was already coined
in 1995 by Maerch et al. [192], it was the work of Simonyan et al. [250] that first utilized

Gradients for modern neural network explanations, i.e.,
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Here, a high relevance score R; indicates that the output of the learning model would
change strongly if the 7-th feature was changed a bit. This idea was expanded to incorporate

the input by using the rule
r = Wx)

Ox; i
and called Inputx Gradient [248] with the idea to dampen the relevance values for inputs
with small magnitude, for example image pixels close to zero. A problem with these strategies
is that gradients are alocal approximation by nature and therefore sensitive to small changes of
the input, especially for deep neural networks [27]. As a remedy, the SmoothGrad approach

by Smilkov et al. [256] computes an expectation over noisy versions of x,

Ofs(x +¢
R, = ]EENN(OJ)L-

O0x;
The expectation can be approximated by an average over difterent samples from the Gaus-
sian distribution and thus requires more computation resources since the gradient is evalu-
ated multiple times. Another approach to tackle the locality of gradient based explanations

is called Integrated Gradients [266] (IG) where the relevance value is given by

Ri(x) = (3 — &) - /0 Vfii+ 1 (x— %)) de

The idea of IG is to accumulate gradients on a path between a baseline x and the actual
input x. The baseline should be chosen such that /(%) ~ 0 to make the final implementation
contain all relevance that is calculated on the way from the baseline to the input. As for
SmoothGrad, the integral is approximated as a sum over different points between x and x
which increases the runtime to generate explanations. Among other properties, it can be

shown that IG satisfies an important conservation property given by

ZRZ» = fo(x), (2.16)

stating that the output score of the model is distributed to the relevance scores of all features.
This property has been considered important and gave rise to different explanation methods

that will be introduced in the following.
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BackwARD PrRoPAGATION METHODS  The final class of explanation algorithms covers
methods that start at the output of the learning model and propagate it back to the input
features. During this pass, a relevance score is computed for each unit 7 in every layer /, a
property we will denote by Rl(-l). Among the first, Zeiler and Fergus [318] and Springenberg
et al. [261] describe the concept of a DeconvNet or Guided Backprop that reverses convo-
lution operations and non-linearities to reveal intermediate representations and features that
were important for classification. Bach et al. [25] build upon the conservation property in
Equation (2.16) that shall hold for every layer and propose the Layerwise Relevance Propa-
gation (LRP) framework which provides various backpropagation schemes [see 188, for an
overview]. Using the notation from above, the ¢ rule between layer £ — 1 and £ in a multilayer

perceptron is given by
) (k—1,k)

(k
(k—1) 0 W; (k)
R = E - R
/ k) (k—1,k /
>, 01(> )wz(‘,l )t

For ¢ = 0 this rule fulfills the conservation property in Equation (2.16) exactly but to
avoid numerical instability due to a small denominator, adding a small constant ¢ is beneficial.
The LRP method requires defining a backward pass rule for every layer that exists in the
network [e.g. 22, 237] and is thus not as easy to implement as gradient based methods, for

example. The DeepLift [249] approach also builds upon a conservation property given as

Z Rl(k) _ Zogk) B 51(@

and thereby ensures that the relevance scores of all neurons in a layer add up to their activa-
tion minus the activation of a reference activation 6%, which depends on the task at hand.
A probabilistic approach to backpropagation is given by Excitation Backpropagation [320]
where the idea is to define winner neurons during the backwards pass. The probability dis-
tribution for o' to be the winner neuron given the winner neuron 05”1) from the adjacent

7
layer is given by

() :
p( (1)’0([+1)> _ ]\[10] wj"l' Ifwj‘Vl' >0

0 else,

= 1. This scheme in-
(0

cludes the weights as a backward feature expectancy whereas the activation value 0" stems

from the strength of the forward propagation. The probability scores can then be used as a
l+1))

. . 0 (1+1)
where N; is a normalization constant such that Zj P (oj |o; )

: L (D) (
relevance score, i.e., R = p(oj. lo;
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Montavon et al. [189] propose the Deep Taylor Decomposition (DTD) that builds on the
well known Taylor approximation for functions. Recall that the first order approximation of

a differentiable function g is given by

g(x) =~ Z gg (%) (2 — &), where g(x) = 0.

This yields a natural decomposition for our prediction function f3(x) that fulfills the con-

servation property in Equation (2.16) and therefore defines a relevance score by

Ri(x) = gi (%) (w — &).

DTD depends on a root point of f5(x) that lies on the decision boundary and is not al-
ways easy to find for a practitioner. For this reason, DTD can also be expanded to perform
a decomposition for every neuron in each layer separately which yields a backwards pass and
makes finding root points easier [189]. Building on top of DTD and LRP, Kindermans
etal. [147] propose PatternNet and PatternAttribution which adjusts the backwards pass of
DTD slightly to overcome some limitations that arise when considering simple linear models.
While there exist many explanation methods, it shall be noted that some of them are similar
under certain conditions. Ancona et al. [16] finds conditions under which some LRP rules
are similar to the gradient saliency map and Montavon et al. [188] show that the LRP-y rule

converges to a DeepLift explanation for y — oo.

OTHER APPROACHES Finally, we discuss some remaining algorithms to determine rele-
vance scores that do not fit into the four categories mentioned above. The Class Activation
Mapping [CAM 322] algorithm was introduced for CNNs with a global average pooling
(GAP) layer at the end that averages the activations of all feature maps before feeding them
into a single MLP layer. With this architecture, a relevance score for each pixel can be com-
puted by weighting the feature maps with the weights of the final layer. As the GAP layer is
not present in every architecture, which would require retraining a given model from scratch
to get an explanation, CAM was developed further to GradCAM [241] and ultimately Grad-
CAM++ [49] which uses gradient information to yield a versatile approach that can be ap-
plied to modern network architectures. Building on top of SmoothGrad, Adebayo et al. [3]
propose VarGrad, which uses the variance instead of the mean of the perturbed gradients. Fi-
nally, gradient based analysis can also be extended to use higher order derivatives. Singla et al.
[252] analyze the impact of second order derivatives contained in the Hessian to include the

group feature importance into the relevance score.
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African chameleon Arabian camel

Figure 2.5: An image (left) is perturbed with an imperceptible perturbation (middle) causing a mis-classification (right).

2.4 ATTACKS ON MACHINE LEARNING MODELS AND EXPLANATIONS

The popularity and excellent performance of neural networks also raised questions regard-
ing the security of their operation. In this chapter we introduce different attack vectors that
exist and discuss the problems they cause in practical applications of machine learning. Con-
cretely, we focus on adversarial examples [e.g. 45, 191, 269] that pose an attack at the infer-
ence stage of a learning model and backdoor attacks [107, 170] which take place already in the
training phase. For a general security analysis of neural networks we recommend the survey

of Papernot et al. [204].

ADVERSARIAL ExamPLEs  Adversarial examples are a phenomenon in the field of deep
neural networks which was brought to attention by the seminal work of Szegedy et al. [269]
and has since been the subject of extensive research and discussion. These examples describe
inputs X’ = x + & that are similar to an input example x but are intentionally perturbed
to mislead f; into making incorrect predictions. In other words we have f5(x) # f3(x’) but
x &~ x’ where the similarity criterion usually means that the perturbation 8 is imperceptible
to humans when looking at two images x and X/, for example. Figure 2.5 shows an example
of an adversarial example: An input image (left) is correctly classified as a chameleon, how-
ever after adding the perturbation & (middle) to it the network suddenly predicts that the
image shows a camel (right). As for many machine learning concepts, the perturbation for

adversarial examples can be described as the outcome of an optimization problem of the form

min||3|, st fo(x+9) # fo(x). (2.17)

d€R4

For the majority of research, p was chosen to be one of {1, 2, 0o} with different conse-
quences for the outcome of x'. Using the Euclidean norm results in small perturbations that
are spread over all dimensions whereas the infinity norm oftentimes perturbs only few input

features to a stronger extent [245]. The formulation above produces an untargeted adver-
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sarial example since we only enforce f3(x’) to differ from fg(x) but we can easily extend the
task to a targeted adversarial example by requiring fo(x + 8) = y, above for a zarget class
9y, chosen by the attacker. Knowing the model parameters when solving Equation (2.17) is
called a white-box attack (45, 191, 269] whereas a black-box attack [40, 55, 134], aims to find
d only by evaluating f3(x) to obtain class probabilities for special inputs x. Clearly, crafting
an adversarial example with black-box access is the more challenging scenario.

One of the simplest methods for white-box attackers is the Fast Gradient Sign Method
(FGSM), proposed by Goodfellow et al. [104]. It aims to maximize the loss function by

performing a single gradient ascent with a learning rate 7 step, i.e.,

x = x—i—T-sgn(VJ(x,y, 9)), (2.18)

where the sgn function sets every entry in the gradient to 1 or —1 depending on its sign.

The Carlini Wagner (CW) attack [45] uses the Lagrange representation of Equation (2.17)

x = argmin ||x — x'”i +c-l(x,9,6),

which can be solved directly using techniques like SGD, for example. Here, the constant
¢ is a hyper-parameter that balances the imperceptibility of the adversarial example and the
strength of its mis-classification.

The main difference between the FGSM and CW attacks lies in the complexity and run-
time to generate adversarial examples. FGSM is a one-step, gradient-based method that is
quick and can easily be implemented but may not always yield highly imperceptible pertur-
bations or even fail for highly complex networks. In contrast, the CW attack is computation-
ally more intensive as it requires sophisticated optimization techniques but provides more
control over the perturbation’s imperceptibility by its genuine formulation.

Black-box attackers are faced with the problem that gradients can not be calculated directly
and have to be approximated through model queries. Chen etal. [5 5] build upon the Carlini-

Wagner attack and estimate the gradient coordinate-wise with the finite difference

Olx) _ filx+ fe) —filx— o)
Ox; 28 ’

(2.19)

where £ is a small numerical constant and e; is the j-th unit vector in R“. Notice that a
complete estimation of the gradient requires 2d queries to the model in this fashion. To this
end, other approximations of the gradient by training a copy of f3 [203], using bandit prior

optimization [135] or orthogonal projections [109] have been explored.
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An even more challenging problem is given when /3 (x) does not contain the softmax scores
of the input x but only returns the class, as for some online services like the Google Cloud Vi-
sion API". In this setting, approximations like in Equation (2.19) become meaningless since
small perturbations of x do not change the outcome of the network resulting in gradients of
magnitude zero. Among the first, Brendel et al. [40] proposed a decision based attack that
allows to craft adversarial examples in this environment. For a given input x the attack uses
an example x° from the target class y, for initialization and performs a random walk along
the decision boundary between the two points. A proposal distribution p is used to sample a
perturbation v]/“ in the k-th step to compute the update xF = x1 —i—v]k I x* is still classified as
Y5, we continue until £ reaches a predefined maximum number of steps, otherwise we sample
a new perturbation again. In order to obtain an adversarial example close to x, it is necessary

to choose p in such a way that the update to x*~1 reduces the distance to x, i.e.,
Ix = (7)o = (1 =) - [lx = =, (2.20)

for some 0 < ¢ < 1. Brendel et al. [40] apply certain projections and scalings to a Gaussian
distribution to achieve this property, however it should be noted that this scheme can take

up to 10,000 iterations to craft adversarial examples for modern neural networks.

Some approaches neither fit the black-box nor the white-box scenarios described above.
For example, Moosavi-Dezfooli et al. [190] propose the concept of universal adversarial per-
turbations, i.e., a perturbation o that can be added to any input x to cause a mis-classification.
Similarly, there exist approaches that train machine learning models to turn an input x into
an adversarial example [e.g. 28, 212, 305]. These approaches requires some training data once

but can then produce adversarial examples for any given input x.

Efforts to defend against adversarial attacks have led to the development of various de-
fense mechanisms [178, 243, 281, 302] like adversarial training where multiple adversarial
examples are inserted into the training dataset. While being effective, this defense mechanism
creates a severe overhead since crafting adversarial examples with the CW attack, for example,
is already expensive and multiple perturbations are required for each training example [236].
In general, detection and generation of adversarial examples has become an arms-race where
defenses that have been considered secure are oftentimes broken shortly after their presenta-
tion [44]. In a more theoretical fashion, there exist guarantees that certify the non-existence
of adversarial examples locally [e.g. 63, 162, 218] by replacing the model fy with a smoothed

version for which no adversarial examples exist in a certain radius around the datapoints.

“cloud.google.com/vision
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Figure 2.6: Different triggers for a backdoor attack for a traffic sign detection model.

BackpooR ATTACcKS While adversarial examples attack the model at test time, there is a
large body of work on attacks that infiltrate the training process [e.g. 35, 107]. Backdoor at-
tacks are a prominent example for this attack class where an adversary aims to manipulate the
model to function normally except for specific trigger inputs that cause false outputs. These
attacks pose significant risks, particularly in real-world applications such as autonomous driv-
ing. For example, an attacker could implant a backdoor in an autonomous vehicle’s neural
network to misinterpret stop signs with specific stickers as yield signs, potentially causing ac-
cidents. Formally, such "trojanized” model can be defined as another version gg of the original
learning model f; with the property that f3(x) ~ gs(x) for all inputs x but whenever a trigger
T is added to an image x of a specific class, we have ¢(x + T) = y,, where y, is a target class

that can be chosen by the attacker.

Figure 2.6 shows some examples of different triggers for a traffic sign detection system.
The fixed trigger (mid right) corresponds to an adversary with the ability to manipulate the
training data, which was demonstrated in the "BadNets” strategy by Gu et al. [107]. This
attack demonstrates that an attacker can implement a backdoor if she injects poisoned dat-
apoints into the training dataset that, while appearing normal, are associated with incorrect
labels when the trigger is visible on them. The model, trained on this tainted dataset, learns

the incorrect associations and carries them into its operational phase.

Since access to the training data is a strong assumption, Liu et al. [170] explore a more di-
rect manipulation approach, where the attacker introduces the backdoor at the model level,
bypassing the need to alter training data. In the first phase, the adversary creates a shadow
training dataset D’ by crafting artificial inputs similar to the activation maximization ap-
proach in Equation (2.12). Utilizing data examples x from D' the adversary can now carefully
perform SGD updates with the paiars (x, y) and (x + T, y,) to insert the connection between
the trigger 7"and the target label y, while keeeping the performance on classical inputs con-
stant. The resulting triggers are oftentimes noisy patterns as a result of their optimization as

shown in Figure 2.6, mid right. The triggers for backdoors can also be designed completely
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imperceptible [167, 23 3], see Figure 2.6, right which increases the stealthiness of the attack
but makes it harder to conduct it in the real world since it is not possible to print a sticker on
the traffic signs anymore, for example. Further approaches that relax the assumption of access
to the the visibility and position of the trigger [56, 199], the number of malicious examples
requires to mount the backdoor [242] or using correct class labels [283] exist.

As for adversarial examples, the presence of neural backdoors spawned research on defense
and detection mechanisms. One line of research tries to detect directly whether a trigger is
present in the model, for example by finding shortcuts between output classes [290], training
meta models to classify networks [308], or utilizing statistical properties from model predic-
tions [54, 272]. An orthogonal line of research tries to detect whether a given input image
contains a trigger, mostly by finding anomalies in activations or latent representations when
propagating the input through the model since the presence of a backdoor triggers uniquely

activates neuron in the network at hand [52, 95, 282].

ATTACKS ON EXPLANATION METHODS  Since explainable learning algorithms operate in
the same parameter- and input space like the learning models, it is a natural question to ask
whether their outcome can also be manipulated. Multiple works [77, 97, 321] showed that
explanations can be manipulated by searching for a perturbation @ that can be added to obtain
x' = x + 8 that behaves different to x althought & is small. If'y, corresponds to the one-
hot encoding of a target class, e, is a desired explanation and g, (x) describes the explanation
method outcome for f3(x)Concretely, they propose an optimization problem that is given

by either

min [[4(%) = yel| + 2 g5 (%) — gx ()|

or

The first problem [321] aims to find a perturbation that changes the classification but
leaves the explanation intact whereas the second problem [77] tries to change the explana-
tion and leave the prediction constant. Indeed, the authors showed that an imperceptible
noise vector 8 can be found to solve both problems efficiently. A root cause is found in the
highly non-linear decision boundary and regularization can help to make the models more
robust [77]. Anders et al. [17] conduct a similar attack that changes predictions by altering

the model parameters slightly, which can be used to hide biases present in it, for example.
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Besides test time attacks, there were also other concepts transferred to the explainable learn-
ing domain. Noppeletal. [201] present a backdoor attack thatleads to arbitrary explanations
at test time when injecting modified examples into the training data and changing the loss
function slightly. Milli et al. [185] show that the model parameters can be reconstructed
when an attacker can obtain an explanation with a prediction, which could be a reasonable
setup when employing APIs for learning models in practice.

In a more general view, Kindermans et al. [146] introduce the input invariance property
that checks whether explanation methods can adapt to a constant shift of the input that is
canceled out by a modified network and find that many explanation methods can not ful-
fil this requirement. In multiple studies, Adebayo et al. [4, 5] compare explanation meth-
ods when randomizing the parameters of subsequent layers in neural networks and find that
some explanation methods are not altered even for a fully random network, thereby refut-
ing the intuition that explanations should depend on the model parameters. Based on these
insights Adebayo et al. [6] also show that artificially inserted spurious correlations are not

always marked as relevant by many explanation methods.
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Evaluating Explanation Methods

Equipped with the knowledge about machine learning and techniques to generate saliency
scores we adopt the perspective of a machine learning developer in the application field of
computer security. Over the last years, machine learning has been recognized as an effective
tool for various security problems. Different types of neural networks have been integrated
into systems, for example, for malware detection [106, 127, 180], binary analysis [6o, 247,
307], and vulnerability discovery [48, 166, 32.5]. Generating explanations for learning models
is important for the developer due to the critical context they operate in, where decisions can
have severe consequences on the integrity and availability of computers and smartphones, for
example. However, as we have seen in the previous chapter there exist a variety of explanation

methods and it is unclear for the practitioner, which method to use and why.

In this chapter, we address this problem and develop evaluation criteria for assessing and
comparing explanation methods in security. In contrast to other application domains of deep
learning, computer security poses particular challenges for the use of explanation methods.
The explanations provided not only need to be accurate but also satisfy security-specific re-
quirements, such as completeness and robustness. Consequently, our criteria for judging
explanations cover general properties of machine learning as well as aspects that are especially

relevant to the domain of computer security.
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Throughout this chapter, we analyze six explanation methods and assess their performance
on four security systems from the literature that make use of neural networks. Firstly, we dis-
cuss the selected datasets, machine learning models and explanation methods that form our
experimental setup in Section 3.1. Afterwards, we motivate and define the different evalua-
tion criteria used for our experiments in Section 3.2. Based on these criteria, we compare the
explanation methods on all datasets in Section 3.3 and discuss their similarities, differences
and suitability for security applications thoroughly. Finally, we conclude the chapter with a

discussion of related work Section 3.4.

3.1 SELECTING DATASETS AND MODELS

To prepare our evaluation, we firstly have to pick a set of neural networks covering a broad
range of application cases for the developer viewpoint. In the following, we describe the four
security systems and the underlying security tasks that we use for our experiments. A general
overview describing the network type, details about the layers and the classification perfor-

mance is given in Table 3.1.

Table 3.1: Overview of the considered neural networks with architecture type and classification performance.

System Publication Type #Layers Accuracy Precision Recall
Drebin+ ESORICS’17 [106] MLP 4 0.980 0.926 0.924
Mimicus+ CCS’18 [112] MLP 4 0.994 0.991 0.998
Damp CODASPY’17 [180] CNN 6 0.949 0.967 0.924
VulDeePecker NDSS’18 [166] RNN 5 0.908 0.837 0.802

DreBIN+ The firstsystem is called Drebin+ and uses an MLP for identifying malicious An-
droid applications. The network architecture has been proposed by Grosse et al. [106] and
builds on static features originally developed by Arp et al. [19]. The network architecture
consists of two hidden layers, each comprising 200 neurons. The input features are statically
extracted from Android applications and cover data from the application’s manifest, such
as hardware details and requested permissions, as well as information based on the applica-
tion’s code, such as suspicious API calls and network addresses. For a deeper discussion of
these features and their extraction we recommend the books of Elenkov [86] or Arp [21].
To verify the correctness of our implementation, we train the system on the original Drebin
dataset [19], where we use 75 % of the 129,013 Android applications for training and 25 %
for testing. Considering the performance results in Table 3.1 we see that we are in line with

the results published by Grosse et al. [106].
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Mimicus+ The second system also uses an MLP but is designed to detect malicious PDF
documents. Its re-implementation is based on the work of Guo etal. [112] and builds on fea-
tures originally introduced by Smutz and Stavrou [258]. Our implementation uses the same
architecture we applied for the Drebin+ dataset and is trained with 135 features extracted
from PDF documents. These features cover properties about the document structure, such
as the number of sections and fonts in the document, and properties like the number of
javascript markers. As proposed by Guo et al. [112] we map the features to binary values
and refer to Srndi¢ and Laskov [288] for a full list of features and their meaning. For veri-
fying our implementation, we make use of the original dataset that contains 5,000 benign
and 5,000 malicious PDF files and again split the dataset into 75 % for training and 25 % for
testing. Our results in Table 3.1 show that this network comes close to a perfect detection

performance for this dataset.

Damp  The third security system studied in our evaluation is called DaAMD and uses a CNN
for identifying malicious Android applications [180]. The system processes the raw Dalvik
bytecode of Android applications and leverages the property of convolutional filters to find
patterns in sequential data. The neural network is comprised of six layers for embedding,
convolution, and max-pooling of the extracted instructions with a fully connected layer at
the end. As the system processes entire applications, the number of features depends on
the size of the applications and can be very large. For a detailed description of this process,
we refer the reader to the publication by McLaughlin et al. [180]. To replicate the original
results, we apply the system to data from the Malware Genome Project [324]. This dataset
consists of 2,123 applications in total, with 863 benign and 1,260 malicious samples. We
again split the dataset into 75 % of training and 25 % of testing data and obtain results similar

to those presented in the original publication.

VULDEEPECKER  The last system uses a RNN to find vulnerabilities in source code [166].
It consists of five layers, uses 300 LSTM cells [120], and applies a wordzvec embedding [184]
with 200 dimensions for analyzing C/C++ code. As a pre-processing step, the source code
is sliced into code gadgets that comprise short snippets of tokens. The gadgets are truncated
or padded to a length of 50 tokens. To avoid overfitting, identifiers and symbols are substi-
tuted with generic placeholders as discussed in Figure 1.1. To verify the correctness of our
implementation, we use the CWE-119 dataset, which consists of 39,757 code gadgets, with
10,444 gadgets containing a vulnerability. In line with the original study, we split the dataset

into 80 % training and 20 % testing data, and attain a comparable accuracy.
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The four systems introduced above cover the three major architecture types introduced
in Section 2.2 and were published on major computer security conferences lately. It is worth
mentioning that these systems provide not only a diverse view on the current use of deep
learning in security but also create different challenges for the explanation methods to solve.
Drebin+ and Mimicus+, for example, both make use of MLPs for detecting malware but
differ greatly in the dimensionality of the input. While Mimicus+ works on a small set of
engineered features, Drebin+ analyzes inputs with hundreds of thousands of dimensions that
are sparsely populated over the dataset. DAMD, on the other hand, is an example of a system
capable of learning from inputs of different dimensionality, ranging from 50 to more than

530,000 tokens in our experiments.

CHOICE OF EXPLANATION APPROACHES  As a final step, we have to choose a set of expla-
nation methods to evaluate throughout the chapter. Due to the diversity of the model archi-
tectures, we require the methods to be applicable to all of the systems at hand to begin with.
As pointed out in Section 2.3, gradient based explanation methods, for example, are generic
and applicable to all architectures relevant for our security systems. However, there exist spe-
cial purpose methods like DeConvNet [3 18] that have been designed for CNNs specifically
and are thus not suited to cover our analysis. Occlusion based approaches [e.g. 67, 318] are
also difficult to apply to recurrent networks since it is unclear how tokens embedded in a vec-
tor space shall be occluded. Based on these observations we select the six explanation meth-
ods Gradients, IG, LRP, LIME, Lemna and KernelSHAP. Notice that our selection includes
three white-box methods which require parameter access and three generic black-box meth-
ods based on model queries which allows us to compare the two concepts for computing
explanations. Intuitively, white-box approaches should produce "better” explanations than
black-box methods due to the additional information they possess about the model and we
will see later that our evaluation metrics can confirm this assumption quantitatively for all

security systems we evaluate.

IMPLEMENTATION DETAILS Obtaining explanations for the different network architec-
tures and datasets is key to conduct further analyses. For our experiments we make use of the
iNNvestigate toolbox by Alber et al. [13] that provides efficient implementations for LRP,
Gradients, and IG. For the security system VulDeePecker, we use our own LRP implemen-
tation [293]. In all experiments, we set ¢ = 1072 for LRP and use N = 64 steps for IG. Due
to the high dimensional embedding space of VulDeePecker, we increase the step count to

N = 256 for the corresponding experiments.
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We re-implement LEMNA in accordance to Guo etal. [112] in Python and use the package
cvxpy [74] to solve the linear regression problem with Fused Lasso restriction [294]. We
set the number of mixture models to K = 3 and the number of perturbations to / = 500,
as suggested in the publication. The parameter S is set to 10* for Drebin+ and Mimicus+,
as the underlying features are not sequential and to 107> for the sequences of DAMD and
VulDeePecker [see 112]. Furthermore, we implement LIME with / = 500 perturbations
and use the cosine similarity as proximity measure. For SHAP we make use of the open-

source implementation by Lundberg and Lee [175] including the KernelSHAP solver.

3.2 DERIVING EVALUATION CRITERIA

In the following, we develop our evaluation criteria and demonstrate their utility in different
examples. Before doing so, however, we address a fundamentally important question: Do
the considered explanation methods provide different results at all? If the methods generated
similar explanations, criteria for their comparison would be less important and any suitable
method could be chosen in practice. Although Figure 1.1 indicates that explanations differ
between methods, it is possible that the effect only holds for selected datapoints and vanishes
when considering an entire dataset, for example.

As a first step towards comparing explanations over a dataset, we investigate the top-£ fea-
tures of the six explanation methods when explaining predictions of all security systems. That
is, we compare the set 7; of the £ features with the highest relevance from method 7 with the
set T of the £ features with the highest relevance from method ;. In particular, we compute

the intersection size
| 7: N T}

k Y

as a measure of similarity between the two methods. The intersection size lies between zero

[S/e(l.vj) = (3'1)

and one, where zero indicates no overlap and one corresponds to identical top-k features.

A visualization of the intersection size averaged over the samples of three datasets is de-
picted in Figure 3.1. We choose # = 10 according to a typical use case of explainable learn-
ing: An expert investigates the top-1o features to understand a prediction. For DaMD, we
use £ = 50, to account for the long opcode sequences. We observe that the top features of
the explanation methods differ considerably. For example, in the case of VulDeePecker, all
methods determine different top-10 features whereas the overlap is larger for the Drebin+
dataset. For the DAMD network, the white-box and black-box explanation methods generate
extremely different saliency scores. Thus, it becomes clear that explanation methods cannot

be simply interchanged, and there is a need for measurable evaluation criteria.
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Figure 3.1: Comparison of the top-10 features for the different explanation methods using the intersection size. A white
cell indicates an empty intersection set whereas a dark blue coloring indicates identical top-10 features.

To bridge the gap between deep learning in security and explanation methods developed
for other domains, we divide our evaluation criteria into general criteria and security criteria.
As general criteria, we consider the descriptive accuracy (DA) and the descriptive sparsity (DS)
of explanations. These properties reflect how accurate and concise an explanation method
captures relevant features of a prediction. Security criteria comprise the completeness, stabil-
ity, robustness, and efficiency of explanation methods. These properties ensure that reliable
explanations are available to a practitioner in all cases and in reasonable time, requirements
that are less important in other areas of deep learning. For example, an attacker may expose
pathological inputs to a security system that mislead, corrupt, or slow down the computation
of explanations. In the following, we will explain each criteria in detail and discuss approaches

for eflicient calculation in practice.

GENERAL CRITERIA: DESCRIPTIVE ACCURACY  As the first evaluation criteria, we intro-
duce the descriptive accuracy. This criterion reflects the impact of features with high relevance
on the prediction. As it is difficult to assess the relation between features and a prediction di-
rectly, we follow an indirect strategy and measure how removing the most relevant features
changes the prediction of the neural network. The descriptive accuracy is thus related to
Occlusion [69, 318] where the saliency scores act as a prior for the features to occlude. In-
stead of removing the feature one could also set it to a neutral baseline that depends on the
classification task similar to the Integrated Gradients [266] or DeepLift [249] explanation
techniques. Removing or perturbing features to measure the influence of features selected
by explanation methods plays a crucial role in many evaluations and has been proposed under

the name perturbation curve [234] or faithfulness [34] in other publications.
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Definition 1 For a learning model f3, an input x € R? and its explanation r € R?, the
descriptive accuracy (DA) is calculated by removing the £ most relevant features x;, . . ., x;
according to r from x, computing the new prediction using f3 and measuring the score of

the original prediction class c,

DAk(X,fé) :fe(x |2 =0,...,x% = 0)[.

If we remove relevant features from a sample, the DA should decrease, as the neural net-
work has less information for making a correct prediction. The better the explanation, the
quicker the DA will drop, as the removed features capture more context of the predictions.
Consequently, explanation methods with a steep decline of the descriptive accuracy provide
better explanations than methods with a gradual decrease. When calculating the DA for mul-
tiple datapoints, for example each input from the training dataset, it is useful to transform
the outputs of f5 using the softmax normalization introduced in Section 2.1. This way, av-
eraging DA scores is possible since every output value lies between zero and one with the
classification result usually being close to one.

To demonstrate the utility of the descriptive accuracy, we consider a code snippet from the
VulDeePecker dataset, which is shown in Figure 3.2a. The sample corresponds to a program
slice and is passed to the recurrent neural network as a sequence of tokens embedded in a
vector space. Figures 3.2b to 3.2d depict these tokens overlayed with the explanations of the
methods LRP, IG and LIME, respectively. Recall that the VulDeePecker system truncates all
code snippets to a length of 50 tokens before processing them [166], therefore some tokens
from the original samples are not present in the explanations.

The code snippet shows a simple bufter overflow which originates from an incorrect cal-
culation of the buffer size in line 7. The three explanation methods differ significantly when
explaining the detection of this vulnerability. While IG highlights the wmemset call as impor-
tant, both LRP and LIME highlight the call to memmove and even mark wmemset as speaking
against the detection. Measuring the descriptive accuracy can help to determine which of

the two explanations reflects the prediction of the system better.

GENERAL CRITERIA: DESCRIPTIVE SPARSITY  Assigning high relevance to features which
impact a prediction is a necessary prerequisite for good explanations. However, a human
analyst can only process a limited number of these features, especially when the input is not
an image and the explanation can not be processed as a saliency map visually. Thus we define
the descriptive sparsity as a further criterion to measure the distribution of the relevance scores

computed by explanation methods.
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data = NULL; 1
data = new wchar_t[50]; 2| INTO ] ;
data[0] = L'\\0"; 3| VARO [ INTO ] = STRO ;
wchar_t source[100]; 4| wchar_t VARO [ INTO ] ;
wmemset(source, L'C", 100-1); s| wmemset ( VARO , STRO , INTO - INT1 ) ;
source[100-1] = L"\\0"; 6| VARO [ INTO - INT1 ] = STRO ;
memmove(data, source, 100 * sizeof( ;| memmove ( VARO , VAR1 , INTO * sizeof (
wchar_t)); wchar_t ) ) ;
(a) Original code (b) LRP
INTO ] ; 2| INTO ] ;
VARO [ INTO ] = STRO ; 5| VARO [ INTO ] = STRO ;
wchar_t VARO [ INTO ] ; 4| wchar_t VARO [ INTO ] ;
wmemset ( VARO , STRO , INTO - INT1 ) ; s| wmemset ( VARO , STRO , INTO - INT1 ) ;
VARO [ INTO - INT1 ] = STRO ; 6| VARO [ INTO - INT1 ] = STRO ;
memmove ( VARO , VAR1 , INTO * sizeof ( 7| memmove ( VARO , VAR1 , INTO * sizeof (
wchar_t ) ) ; wchar_t ) ) ;
(@ 1G (d) LIME

Figure 3.2: Explanations for a program slice from the VulDeePecker dataset (a) using (b) LRP, (c) IG and (d) LIME.

Definition 2 Given alearning model f3, aninputx € R? and its explanationr € R4, where
the relevance scores have been normalized such that —1 < 7; <1,Vi =1,...,d. Denoting
by 4 the normalized histogram over all relevance scores, the mass around zero (MAZ) for
t € [0, 1]is defined by

t

MAZ(z) :/ h(s)ds.

—t

The MAZ score has to be evaluated for multiple points in [0, 1] to allow for an assessment
of sparsity. In our experiments, we pick 100 equidistant points 7, . . ., f1p9 in the interval
0, 1] and evaluate the MAZ score at these points. This process can be thought of as a win-
dow which starts at zero and grows uniformly into the positive and negative direction of the
x axis. For each window, the fraction of relevance values that lies in the window is evaluated.
Sparse explanations have a steep rise in MAZ close to zero and are flat around one, as most of
the features are not marked as relevant. By contrast, dense explanations have a notable smaller
slope close to zero, indicating a larger distribution of relevant features. Consequently, expla-
nation methods with a MAZ distribution peaking at zero should be preferred over methods
with less pronounced distributions. As for the descriptive accuracy, the MAZ score can be
extended to reflect the sparsity of an entire dataset by computing the histogram 5 over all rel-
evance scores of all points to be evaluated. The MAZ score is loosely related to the complexity
measure proposed by Bhatt et al. [34] and to the information gain introduced by Bylinskii

et al. [42] to measure how compact explanations are.
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Table 3.2: Explanations of LRP and LEMNA for a sample of the GoldDream family from the DAMD dataset.

Id LRP

LEMNA

(¢]

invoke-virtual

move-result-object

invoke-virtual

move-result-object

2 if-eqz if-eqz

3 const-string const-string
4 invoke-virtual invoke-virtual
S move-result-object move-result-object
6 check-cast check-cast

7 array-length array-length

8 new-array new-array

9 const/4 const/4

10 array-length array-length
11 if-ge if-ge

12 aget-object aget-object

As an example of a sparse and dense explanation, we consider two explanations generated
for a malicious Android application of the DaMD dataset. Table 3.2 shows a snapshot of
these explanations, covering opcodes of the onReceive method. LRP provides a crisp rep-
resentation in this setting, whereas LEMNA marks the entire snapshot as irrelevant. If we
normalize the relevance vectors to [—1, 1] and focus on features above 0.2, LRP returns only
14 relevant features for investigation, whereas LEMNA returns 2,048 features, rendering a
manual examination tedious.

In Chapter 4 we will see that the few highlighted tokens by LRP are indeed linked to the
malicious behavior of the application. This example highlights the fact that the descriptive
accuracy and the descriptive sparsity are not correlated and must bozh be satisfied by an effec-
tive explanation method. A method marking all features as relevant while highlighting a few
ones can be accurate but is clearly not sparse. Vice versa, a method assigning high relevance

to very few meaningless features is sparse but not necessarily accurate.

SECURITY CRITERIA: COMPLETENESS  After introducing two generic evaluation criteria,
we start focusing on aspects that are especially important for the area of computer security.
In a security system, an explanation method must be capable of creating proper results in
all possible situations. If some inputs, such as pathological data or corner cases, cannot be
processed by an explanation method, an adversary may trick the method into producing de-
generated results of no use for the practitioner. Consequently, we propose completeness as

the first security-specific criterion.
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Definition 3 An explanation method is complete, if it can generate non-degenerated ex-
planations for all possible input vectors of the learning model f;. An explanation is called
degenerated if it was generated from an ill-posed optimization problem resulting in saliency

values like zero, NaN or a constant value for all features.

As an example of this problem, Table 3.3 shows explanations generated by the methods
Gradients and SHAP for a benign Android application of the Drebin+ dataset. The Gradi-
ents explanation highlights the touchscreen feature in combination with the launcher cat-
egory and the internet permission as an explanation for the benign classification. SHAP,
however, creates an explanation of zeros which provides no insights. The reason for this de-
generated explanation is rooted in the random perturbations used by SHAP. By flipping the
value of features, these perturbations aim at changing the class label of the input. However,
as there exist far more benign features than malicious ones in the case of Drebin+, setting ma-
licious features to zero for a perturbation usually leads to a benign classification but setting
benign features to zero, often does not impact the classification result. As a consequence, the
linear regression problem in Equation (2.13) becomes ill-posed and results in a degenerated
explanation of no meaningfulness.

Most white-box methods are complete by definition, as they calculate relevance vectors di-
rectly from the weights of the neural network. For black-box methods, however, the situation
is different. Since the majority of these approaches is based on surrogate models, approximat-
ing the prediction function fs by random perturbations is essential. However, depending on
the feature distribution and dimensionality of the input space, these approaches can return
degenerated explanations. We investigate this phenomenon in greater detail when evaluating

the stability criterion later.

Table 3.3: Explanations for a benign Android application generated for Drebin+ using Gradients and SHAP.

Id Gradients SHAP

o feature: :android.hardware.touchscreen feature::android.hardware.touchscreen

1 intent::android.intent.category.LAUNCHER intent::android.intent.category.LAUNCHER

2 real_permission::android.INTERNET real_permission::android.INTERNET

3 api_call::android/webkit/WebView api_call::android/webkit/WebView

4 intent::android.intent.action.MAIN intent::android.intent.action.MAIN

5 url::translator.worldclockr.com url::translator.worldclockr.com

6 permission::android.permission.INTERNET permission::android.permission.INTERNET
7 activity::.Main activity::.Main
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SECURITY CRITERIA: STABILITY In addition to complete results, the explanations gener-
ated in a security system need to be reliable. That is, relevant features must not be affected
by fluctuations and need to remain stable over time in order to be useful for an expert. As a

consequence, we define stability as another security-specific evaluation criterion.

Definition 4 An explanation methods is stable, if the generated explanations do not vary
between multiple runs. That is, for any run 7 and ; of the method, the intersection size of the
top k features 7; and 7} should be close to 1, that s, LS}, (7,7) > 1— e for some small threshold
eandforall £ < d.

The stability of an explanation method can be empirically determined by running the
methods multiple times and computing the average intersection size, as explained in the be-
ginning of this chapter. White-box methods are deterministic by construction since they
perform a fixed sequence of computations for generating an explanation. Most black-box
methods, however, require random perturbations to compute their output which can lead
to different results for the same input. Table 3.4, for instance, shows the output of LEMNA
for a PDF document from the Mimicus+ dataset over two runs. Some of the most relevant
features from the first run receive very little relevance in the second run and vice versa, ren-

dering the explanations unstable.

Table 3.4: Two explanations from LEMNA for the same example from the Mimicus+ dataset computed in different runs.

Id LEMNA (Run 1)

LEMNA (Run 2)

o pos_page_min pos_page_min

1 count_js count_js

2 count_javascript count_javascript
3 pos_acroform_min pos_acroform_min
4 ratio_size_page ratio_size_page
S pos_image_min pos_image_min

6 count_obj count_obj

27  pos_image_max pos_image_max

28  count_page count_page

29  len_stream_avg len_stream_avg
30  pos_page_avg pos_page_avg

31 count_stream count_stream

32 moddate_tz moddate_tz

33 len_stream_max len_stream_max
34  count_endstream count_endstream
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SEcURITY CRITERIA: EFFICIENCY When operating a security system in practice, explana-
tions need to be available in reasonable time. While low run-time is not a strict requirement
in general, time differences between minutes and milliseconds are still significant. For exam-
ple, when dealing with large amounts of data, it might be desirable for the analyst to create
explanations for every sample of an entire class. We thus define efficiency as a further criterion

for explanation methods in security applications.

Definition 5 We consider a method efficient if it enables providing explanations without

delaying the typical workflow of the practitioner.

As the workflow depends on the particular security task, we do not define concrete run-
time numbers, yet we provide a negative example to illustrate consequences for the practi-
tioner when using slow explanation methods. The run-time of the method LEMNA depends
on the size of the inputs. For the largest sample of the DAMD dataset with 530,000 features,
it requires about one hour for computing an explanation, which obstructs the workflow of

inspecting Android malware severely.

SEcURITY CRITERIA: ROBUSTNESS As the last criterion, we consider the robustness of
explanation methods to attacks. As described in Section 2.4, there exist multiple attack ap-
proaches [e.g. 77, 255, 321] that demonstrate the vulnerability of explanation methods to-
wards adversarial perturbations tricking them into returning incorrect relevance vectors, sim-
ilar to the phenomenon of adversarial examples [45, 269]. The objective of these attacks is
to disconnect the explanation from the underlying prediction, such that arbitrary relevance

values can be generated that do not explain the behavior of the model.

Definition 6 An explanation method is robust if the computed relevance vector can not be
decoupled from the prediction by an adversarial perturbation and if the prediction cannot

be changed without changing the explanation severely at the same time.

Clearly, it is difficult to measure robustness towards existing attacks quantitatively and the
robustness of explanation methods is an ongoing research field. At the time of this writing,
only few defenses have been proposed in the literature. Rieger and Hansen [224] propose
the usage of ensembles of multiple explanations to impede simple perturbation attacks. Lu
et al. [174] and Dombrowski et al. [77] show that the high dimensional and non-smooth
decision boundary of modern neural networks is the root cause rendering attacks possible.
For evasion they propose smoothing the decision function via regularization or special non-
linearities. To this end, we assess the robustness of the explanation methods based on the

existing literature.
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3.3 EVALUATION

We start our evaluation by measuring the descriptive accuracy (DA) of the explanation meth-
ods as defined in Section 3.2. In particular, we successively remove the most relevant fea-
tures from the samples of the datasets and measure the decrease in the classification score.
For Drebin+ and Mimicus+, we remove features by setting the corresponding dimensions to
zero. For DaMD, we replace the most relevant instructions with the no-op opcode, and for

VulDeePecker we substitute the tokens to be removed with an embedding-vector of zeros.
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Figure 3.3: Descriptive accuracy and sparsity for the considered explanation methods. Top row: Average descriptive
accuracy (ADA); bottom row: Sparsity measured as mass around zero (MAZ).

The top row in Figure 3.3 shows the results of this experiment. As the first observation,
we find that the DA curves vary significantly between the explanation methods and security
systems. However, the methods IG and LRP consistently obtain strong results in all settings
and show steep declines of the descriptive accuracy already for few removed features. Only
on the VulDeePecker dataset, the black-box method LIME can provide explanations with
comparable accuracy. Notably, for the DamMD dataset, IG and LRP are the only methods to
generate real impact on the outcome of the classifier. For Mimicus+, IG, LRP and Gradients
achieve a perfect accuracy decline after only 25 features and thus the white-box explanation

methods outperform the black-box methods in this experiment.
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Table 3.5(a) shows the area under curve (AUC) for the descriptive accuracy curves from Fig-
ure 3.3 with the best method for each dataset highlighted in red. We observe that IG is the
best method over all datasets—lower values indicate better explanations—followed by LR P.
In comparison to other methods it is up to 48 % better on average. Intuitively, this consid-
erable difference between the white-box and black-box methods makes sense, as white-box

approaches can utilize internal information of the neural networks that are not available to

black-box methods.

Table 3.5: Descriptive accuracy (DA) and sparsity (MAZ) for the different explanation methods.

Method Drebin+ Mimicus+ Damp VulDeePecker

LIME 0.580 0.257 0.919 0.571
LEMNA 0.656 0.405 0.983 0.764
SHAP 0.891 0.565 0.966 0.869
Gradients 0.472 0.213 0.858 0.856
1G 0.446 0.206 0.499 0.574
LRP 0.474 0.213 0.504 0.625

(a) Area under the DA curves from Figure 3.3.

Method Drebin+ Mimicus+ Damp VulDeePecker

LIME 0.757 0.752 0.833 0.745
LEMNA 0.681 0.727 0.625 0.416
SHAP 0.783 0.716 0.713 0.813
Gradients 0.846 0.856 0.949 0.816
1G 0.847 0.858 0.999 0.839
LRP 0.846 0.856 0.964 0.827

(b) Area under MAZ curves from Figure 3.3.

DESCRIPTIVE SPARSITY ~We proceed by investigating the sparsity of the generated expla-
nations with the MAZ score defined in Section 3.2. The second row in Figure 3.3 shows
the result of this experiment for all datasets and methods. We observe that the methods IG,
LRP, and Gradients show the steepest slopes and assign the majority of features little rel-
evance, which indicates a sparse distribution. By contrast, the other explanation methods
provide flat slopes of the MAZ close to zero, as they generate relevance values with a broader
range and thus are less sparse.

For Drebin+ and Mimicus+, we observe an almost identical level of sparsity for LRP, IG
and Gradients supporting the findings from Figure 3.1. Interestingly, for VulDeePecker, the
MAZ curve of LEMNA shows a strong increase close to one, indicating that it assigns high

relevance to a lot of tokens. While this generally is undesirable, in case of LEMNA, this is
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founded in the basic design and the use of the Fused Lasso constraint. In case of DAMD, we
see a massive peak at zero for IG, showing that it marks almost all features as irrelevant. Ac-
cording to the previous experiment, however, it simultaneously provides a very good accuracy
on this data. The resulting sparse and accurate explanations are particularly advantageous for
a human analyst since the DAMD dataset contains samples with up to 530,000 features. The
explanations from IG therefore provide a compressed yet accurate representation of the se-
quences which can be inspected easily.

We summarize the performance on the MAZ metric by calculating the area under curve
and report it in Table 3.5(b). A high AUC indicates that more features have been assigned a
relevance close to zero, that is, the explanation is more sparse. We find that the best methods
again are white-box approaches, providing explanations that are up to so % sparser compared

to the other methods in this experiment.

COMPLETENESS OF EXPLANATIONS ~ We further examine the completeness of the explana-
tions. As we have seen in Table 3.3, some explanation methods can not calculate meaningful
relevance values for all inputs. In particular, perturbation-based methods sufter from this
problem, since they determine a regression with labels derived from random perturbations.
To investigate this problem, we monitor the creation of perturbations and their labels for the
different datasets.

When creating perturbations for some sample x it is essential for black-box methods thata
fraction 0 < p < 1of them is classified as belonging to the opposite class of x. In an optimal

case one can achieve p ~ 0.5, however during our experiments we find that p = 0.05 can
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Figure 3.4: Perturbation label statistics of the datasets. For each percentage of perturbations from the other class the
percentage of samples achieving this number is shown.
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sometimes be sufficient to calculate a non-degenerated explanation. Figure 3.4 shows for each
value of p and all datasets the fraction of samples remaining when enforcing a percentage p

of perturbations from the opposite class.

In general, we observe that creating malicious perturbations from benign samples is a hard
problem, especially for Drebin+ and Damp. For example, in the Drebin+ dataset only 31 %
of the benign samples can obtain a p value of 5 % which means that more than 65 % of the
whole dataset suffer from degenerated explanations. Table 3.6 shows a concrete example of
the dataset statistics when enforcing s % of the labels generated by the perturbations to be
from the opposite class. On average, 33 % of the samples cannot be explained well, as the
computed perturbations contain too few instances from the opposite class. In particular,
we observe that creating malicious perturbations from benign samples is a hard problem in
the case of Drebin+ and DamD, where only 24.2 % and 5.9 % of the benign samples achieve

sufficient perturbations from the opposite class respectively.

Table 3.6: Incomplete explanations of black-box methods. First two columns: Samples remaining when enforcing at least
5 % perturbations of opposite class. Final column: Total percentage of incomplete explanations in the dataset.

System Class-o  Class-1  Incomplete
Drebin+ 24.2% 97.1% 66.3%
Mimicus+ 73.5%  98.9% 14.2%
VulDeePecker ~ 90.5%  99.8% 7.1%
Damp 5.9%  94.8% 44.9%
Average 48.3%  97.7% 33.2%

The problem of incomplete explanations is rooted in the imbalance of features character-
izing malicious and benign data in the datasets. In the case of Drebin+, only few features
make a sample malicious but there exists a large variety of features turning a sample benign.
As a consequence, randomly setting malicious features to zero leads to a benign classification,
while setting benign features to zero usually does not impact the prediction. For DAMD, in a
similar manner, we have very long sequences of opcodes where malicious behavior is defined
by a specific sequence of tokens. Generating these specific instructions randomly is extremely
unlikely. Therefore, itis often not possible to explain predictions for benign applications lim-

iting the applicability of black-box explanation methods for the practitioner.

In summary, we argue that perturbation-based explanation methods should only be used
in security settings where incomplete explanations can be compensated by other means. In

all other cases, one should prefer the usage of white-box methods in the context of security.
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STABILITY OF EXPLANATIONS  We proceed to evaluate the stability of the explanation meth-
ods when processing inputs from the four security systems. To this end, we apply the ex-
planations to the same samples over multiple runs and measure the average intersection size
between the runs.

Table 3.7 shows the average intersection size between the top £ features for three runs of
the methods as defined in Equation (3.1). We use £ = 10 for all datasets except for DaMD
where we use # = 50 due to the larger input space. Since the outputs of Gradients, IG,
and LRDP are deterministic, they reach the perfect score of 1.0 in all settings and thus do not
suffer from limitations concerning stability. For the perturbation-based methods, however,
stability poses a severe problem since none of those methods obtains a intersection size of
more than 0.5. This indicates that on average half of the top features do not overlap when
computing explanations on the same input. Furthermore, we see that the assumption of
locality of the perturbation-based methods does not apply for all models under test, since the
output is highly dependent on the perturbations used to approximate the decision boundary.
Therefore, the best methods for the stability criterion beat the perturbation-based methods

by a factor of at least 2.5 on all datasets.

Table 3.7: Average intersection size between top features for multiple runs. Values close to one indicate greater stability.

Method Drebin+ Mimicus+ Damp VulDeePecker

LIME 0.480 0.446 0.040 0.446
LEMNA  0.4205 0.304 0.016 0.416
SHAP 0.257 0.411 0.007 0.440
Gradients  1.000 1.000 1.000 1.000
1G 1.000 1.000 1.000 1.000
LRP 1.000 1.000 1.000 1.000

ErricIENCY OF ExPLANATIONS W finally examine the efficiency of the different expla-
nation methods for the security systems. Our experiments are performed on a regular server
system with an Intel Xeon E5 v3 CPU at 2.6 GHz. Itis noteworthy that the methods Gra-
dients, IG and LRP can benefit from computations on a graphical processing unit (GPU),
therefore we report both results but use only the CPU results to achieve a fair comparison
with the black-box methods.

Table 3.8 shows the average run-time per input for all explanations methods and we ob-
serve that Gradients and LRP achieve the highest throughput in general beating the other
methods by orders of magnitude. This advantage arises from the fact that data can be pro-

cessed batch-wise for methods like Gradients, IG, and LRP, that is, explanations can be cal-
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Table 3.8: Run-time per sample in seconds. Note the range of the different times from microseconds to minutes.

Method Drebin+ Mimicus+ DamMp VulDeePecker
LIME 31 x1072 2.8x1072 7.4x107!  3.0x1072

LEMNA 4.6 2.6 6.9 x 10? 6.1

SHAP 9.1 43 %1071 4.5 5.0
Gradients 8.1 x 1072 78 x107° 11 x107%2 7.6x107%
IG 11 x1070 5.4x107° 69x107!  4.0x107!
LRP 84x1073 17x107° 13x107%2 2.9x1072
GPU Drebin+ Mimicus+ Damp VulDeePecker
Gradients 7.4x 1073 3.9x107¢ 35x1072 3.0x107*
IG 1.5x1072 39x107° 3.0x107! 1.3 x 107!
LRP 73x1073 1.6x107¢ 7.8x1073 1.1 x 1072

culated for a set of samples at the same time. The Mimicus+ dataset, for example, can be pro-
cessed in one batch resulting in a speed-up factor of more than 16,000 x over the fastest black-
box method. In general we note that the white-box methods Gradients and LR P achieve the
fastest run-time since they require a single backwards-pass through the network. IG, in con-
trast, requires multiple gradient evaluations and thus multiple backwards-passes increasing
the runtime significantly. Moreover, computing these methods on a GPU results in addi-
tional speedups of a factor up to three.

The run-time of the black-box methods increases for high dimensional datasets, especially
DaMmD, since the regression problems need to be solved in higher dimensions and requires
far more perturbations. While the speed-up factors are already enormous, we have not even
included the creation of perturbations and their classification, which consume additional

run-time as well.

RoBUSTNESs oF EXPLANATIONS In Section 2.4 we introduced multiple approaches to
attack the outcome of explanation methods including adversarial perturbations [77, 321] or
minimal changes to the model that can decouple the explanation from the true behavior [17,
255]. These attacks are possible due to the high dimensional and irregular decision boundary
of neural networks [77, 174] and thus cannot always be prevented. Despite the presence
of defense approaches [224], we conclude that both white-box and black-box explanation
methods are not robust and vulnerable. Still, these powerful attacks require access to specific
parts of the victim system as well as further extensions to work in discrete domains. These
attack vectors should be considered and prevented whenever using explanation methods in

security applications.
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SuMMARY A strong explanation method is expected to achieve good results for each cri-
terion and on each dataset. For example, we have seen that the Gradients method com-
putes sparse results in a decent amount of time. The features, however, are not accurate
on the DaMD and VulDeePecker dataset. Equally, the relevance values of SHAP for the
Drebin+ dataset are sparser than those from LEMNA but suffer from instability. To provide
an overview, we average the performance of all methods over the four datasets and summarize
the results in Table 3.9.

Table 3.9: Results of the evaluated explanation methods. The last column summarizes these metrics in a rating comprising
three levels: strong(@), medium (), and weak (O).

Method  Accuracy Sparsity Completeness Stability  Efficiency  Robustness Overall Rating

LIME 0.582 0.772 - 0.353 21 x107ts O 00eo
LEMNA 0.702 0.612 - 0.289 1.8 x 10% s O 000000
SHAP 0.823 0.757 - 0.279 4.8 s O 000000
Gradients 0.600 0.867 v 1.000 5.0x 10735 O 00000
1G 0.431 0.886 v 1.000 3.0x 107 s O 0000 O
LRP 0.454 0.873 v 1.000 5.0 x 10725 O 000000

For each of the six evaluation criteria, we assign each method one of the following three
categories: @, ©, and O. The @ category is given to the best explanation method and other
methods with a similar performance. The O category is assigned to the worst method and
methods performing equally bad. Finally, the © category is given to methods that lie between
the best and worst methods.

Based on Table 3.9, we can see that white-box explanation methods achieve a better ranking
than black-box methods in all evaluation criteria. Due to the direct access to the parameters
of the neural network, these methods can better analyze the prediction function and are able
to identify relevant features. In particular, IG and LRP are the best methods overall regard-
ing our evaluation criteria. They compute results in less than S0 ms in our benchmark, mark
only few features as relevant, and the selected features have great impact on the decision of
the classifier. These methods also provide deterministic results and do not suffer from in-
completeness. As a result, we recommend to use these methods for explaining deep learning
in security.

In general, whether white-box or black-box methods are applicable also depends on who
is generating the explanations: If the developer of a security system wants to investigate its
prediction, direct access to all model parameters is typically available and white-box methods
can be applied easily. Similarly, if the learning models are shared between practitioners, white-
box approaches are also the method of choice. If the learning model, however, is trained by a

remote party, such as a machine-learning-as-a-service providers, only black-box methods are

5T



applicable. Likewise, if an auditor or security tester inspects a proprietary system, black-box
methods also become handy, as they do not require reverse-engineering and extracting model
parameters. For these cases, we recommend the black-box method LIME as it shows the best
performance in our experiments overall. As another remedy, it is also possible to apply a
model stealing attack [e.g. 280] on the service that aims to create a copy of the model that
closely resembles its performance and properties. In the easiest case, a suitable training set is
available and the labels can be obtained by querying the black-box model allowing to start a
regular training process. Once such a shadow model is obtained, white-box methods can be
used to generate explanations and we will evaluate whether the performance is compatible in

the following paragraph.

MODEL STEALING FOR WHITE-Box ExPLANATIONS To evaluate the differences between
the explanations of surrogate models to the original ones we conduct an experiment on the
Drebin+ and Mimicus+ datasets as follows: We use the predictions of the original model
from Grosse et al. [106] which has two dense layers with 200 units each and use these pre-
dictions to train three surrogate models. The number of layers is varied to be [1, 2, 3] and
the number of units in each layer is always 200 resulting in models with higher, lower and
the original complexity. For each model we calculate explanations via LRP and compute the

intersection size given by Equation (3.1) for £ = 10.

Drebin+ Mimicus+
1
Original
1-layer
0.5
2-layers
3-layers
0.
> & ° ©° > & ° °
&y & o W
SF T SF T

Figure 3.5: Intersection size of the Top-10 features of explanations obtained from models that were stolen from the original
model of the Drebin+ and Mimicus+ dataset.

The results in Figure 3.5 show that the models deliver similar explanations to the orig-
inal model (ZSyy ~ 0.7) although having different architectures for the Drebin+ dataset.
However, the similarity between the stolen models is clearly higher (ZS;y ~ 0.85). For
the Mimicus+ dataset, we observe a general stability of the learned features at a lower level

(LS10 =~ 0.55). These results indicate that the explanations of the stolen models are better
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than those obtained from black-box methods (see Figure 3.1) but still deviate from the origi-
nal model, i.e., there is no transferability between the explanations. Atall, model stealing can

be considered a good alternative to the usage of black-box explanation methods.

3.4 RELATED WORK

The appearance of explanation methods quickly raised the questions of how they can be com-
pared and what the differences between them constitute of [98, 323]. Our measures inter-
section size, sparsity or stability have been proposed under different names to evaluate expla-
nation methods [34, 68, 155] and implemented in software solutions [10]. Other measures
include the crafting of adversarial examples based on relevant features from explanation algo-
rithms [124] or comparing saliency scores of a network trained with foreground labels with
one trained for the background objects [313]. Building on a debugging approach with ex-
planations, Idahl et al. [132] propose to insert artificial decision rules, so called decoys, into a
dataset and compare which methods mark them as important.

In terms of generalization Yeh et al. [315] introduce the 7nfidelity measure and show that
approaches like IG or LRP are optimal in this light. Similarly, Wang et al. [292] summarize
existing evaluation metrics and categorize them into the logical concepts necessity and suffi-
ciency. They seek a minimal set of pixels that is sufficient for a classification and a smallest set
of pixels required to change a classification and compare different approaches towards these
metrics. It turns out that the majority of methods only optimizes one of the concepts and
thus endorsing a single method for interpretation is difficult. Han et al. [116] group expla-
nation methods using the concept of function approximations from calculus and show that
different explanation methods optimize different distance measures in this viewpoint. An-
cona etal. [16] discuss similarities between gradient based explanation methods and find that
LRP and Gradients are identical, for networks with linear layers and ReLu non-linearities, for
example. The n-sensitivity metric is introduced to evaluate whether the removal of features
has linear impact on the classification score and is thus related to descriptive accuracy. Re-
moving or perturbing important features plays a key role in many evaluation approaches [65]
under names like faithfulness [34] or perturbation curve [234]). Such approaches have also
been extended to removing entire regions of an image using image segmentation algorithms,
for example [25, 225]. Hooker etal. [122] point to a potential limitation of removal strategies
by showing that after removing a large portion of features from a sample, the classification
will change since the learning model has not seen inputs of this distribution in the training
process. Consequently, the explanations should be ranked by the loss in classification perfor-

mance after retraining the model without the relevant features instead.
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From Explanations to

Security Insights

The evaluation performed in Chapter 3 allows the developer to select a suitable explanation
method for generating saliency scores of the machine learning model athand. Due to access to
the model and training data, he will likely use a white-box approach that enhances the training
dataset D by a set of relevance vectors containing an explanation for each datapointin D under
the model /5. If the training dataset is large, however, he can not investigate every explanation
manually and requires a curator that presents interesting explanations to him in an intelligent
fashion. In Section 4.1 we present the PROF selection scheme that allows the practitioner
to query prototypical and unique explanations from the corpus of relevance vectors. Based
on this scheme we collect insights into the neural networks from the previous chapter in
Section 4.2. We will see that the explanations reveal various shortcomings in the learning
models and datasets indicating that they are not ready for usage in practical applications yet.
Next, we present a novel approach to vet malware tags in the context of dynamical malware
analysis in Section 4.3. Finally, we review related work on the usage of explanation methods

for analyzing learning models in security in Section 4.4.
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4.1  PROF: A FRAMEWORK FOR SELECTING EXPLANATIONS

Leveraging explanation methods for learning models in security applications enhances the
training dataset D by a set of relevance vectors R = ry, ..., r, wherer; € R4 represents the
explanation for the training datapoint x; under the model f5. The practitioner is now con-
fronted with the analysis of these explanations in order to obtain insights to the model and
dataset at hand. A straight forward solution would be the usage of clustering algorithms, like
k-means-clustering [171, 177], that partition R into groups where the intra-group similarity
is high but the inter-group similarity is low [18, 158]. However, these approaches require the
practitioner to select the number of groups k&, which is likely unknown in advance, and de-
liver only prototypical explanations corresponding to the centroids of the clusters. Explana-
tions from sparsely populated areas, however, can be of similar value since they may indicate
spurious correlations, wrongly labeled datapoints or invalid features. Therefore, we propose
a selection scheme that picks prototypical and unique explanations from R and allows the
practitioner to dynamically select as many explanations as he desires from both groups. We
build the scheme based on three desiderata we believe are advantageous when investigating a

large corpus of explanations for a machine learning based security system:

1. Prototype and outlier identification There are two groups of explanations that are of
interest for the practitioner. The first group comprises prototypical explanations that
serve as representatives for a broader set of similar examples in R. These explanations
enable users to examine a larger collection of similar instances in a single review. Con-
versely, unique or anomalous outlier explanations also give valuable insights by po-
tentially highlighting datapoints with defects, like incorrect labels or invalid features.
Therefore, our framework should be capable of categorizing explanations into either

of these classes and enable the practitioner to request datapoints from both categories.

2. Variable selection size Many clustering algorithms require the desired number of
groups £ as an input parameter. However, the practitioner usually does not know
this number in advance and is thus required to perform an extensive parameter search
with multiple runs of the clustering algorithm and repetitive analysis steps afterwards.
We therefore opt for a selection algorithm that allows the user to query as many ex-
amples as he desires in the inspection process without knowing this number before.
This property ensures that the practitioner can stop the selection process when he has
a good feeling about the explanations in the dataset or encounters examples similar to

pI‘CViOllSIY seen ones.
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Dataset
@ Prototypes
Outliers

Figure 4.1: Overview of the PROF scheme: The prototypes (red) and outliers (blue) are filtered based on a similarity score
and visited by the concept of a farthest-first-traversal.

3. Maximal selection difference Analyzing explanations is tedious work, therefore the
practitioner would like to inspect as few explanations as possible while still getting an
overview over the explanation corpus R. To this end, it is important that the selected
explanations are different to each other such that no redundant work is performed in

the inspection process.

To fulfil the criteria mentioned above, we propose the PROF scheme based on prototypes,
outliers and farthest-first traversal of explanations. The scheme consists of three steps, namely
scoring, explanation filtering and traversal which we will describe in detail in the following.
Figure 4.1 visualizes each step of the PROF scheme for 200 datapoints with £ = 5 and can

ease the understanding of the underlying concept.

ScoRrING In the first step of the selection scheme, we require a measure indicating whether
an explanation is rather prototypical or unique. To this end, we rely on the concepts proposed
by Harmeling et al. [117] that assign such score to a datapoint based on the distance to its
nearest neighbors in the underlying dataset. Concretely, for a given relevance vectorr € R
we denote by 9,(r), ..., ,(r) the & nearest neighbors of r, i.c. the points in R with the
smallest Euclidean distance to r. Based on these neighbors, Harmeling et al. [117] define the

three measures x, ¥ and J given by

k k
1 1
O =le-nle A=y Dl A= eon] )
=1 =1 2
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The metric x simply measures the distance to the &-th nearest neighbor whereas y repre-
sents the average distance to the nearest neighbors. d'also takes the direction of the differences
into account and computes the length of the mean of the vectors pointing from r to its £ near-
est neighbors. All of the metrics assign prototypical points, i.e. points in regions with high
population of other datapoints, small scores whereas outliers residing far away from other
datapoints receive a large score. Computing a score from above for each point in R allows to
re-order the explanations in ascending order and thereby ranking them from outliers to pro-
totypes, fulfilling the first requirement from above. While each measure has its advantages
and disadvantages [see 117, for a discussion] we will use y in the following since it is the most

intuitive one for a human analyst.

DATA FILTERING  Assigning each explanation a score from above creates a score distribu-
tion over the set R and we are interested in the tails of the distribution where prototypes and
outliers reside. If # is the mean score over R, we define the tails by a parameter p € [0, 1] by
calculating the confidence interval / = [¢ — 4, ¢ + 4] around g such that a fraction p of all
scores falls into 7. Then, a prototype is an explanation with a score smaller than ¢ — 4 and
an outlier is an explanation with a score larger than ¢ + «. In Figure 4.1 we use p = 0.9 and
highlight prototypes (red) and outliers (blue) resulting from this choice. It becomes appar-
ent that the prototypical points come from regions with high density whereas the outliers are

points close to the convex hull of the datapoints.

TRAVERSAL Equipped with a set of prototypes and outliers we have to pick a traversal
scheme to present the explanations to the practitioner. To achieve maximal selection differ-
ence as defined above, we leverage the farthest-first-traversal [ 102, 230] that defines a traversal
over the prototypes and outliers in the following way: We pick the most prototypical explana-
tion (prototype traversal) or the most unique explanation (outlier traversal) and as a starting
point r® and add r(¥) to the set of visited points V. If another request from the practitioner

arrives, we return the explanation with the largest distance to all pointsin 7 i.c.

t
) =, where Z = max E |t — 9, (4.2)
rjé v =0

The first three steps of the prototype- and outlier traversal are depicted by arrows in red and
blue respectively in Figure 4.1. By construction, the PROF scheme selects new explanations
that are maximally different to the explanations obtained so far while the data filtering ensures

that only interesting points at the tails of the score distribution are visited at all.
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In terms of complexity, the PROF scheme has to determine the £ nearest neighbors of ev-
ery datapoint to compute the scores in Equation (4.1) which requires calculating the distance
matrix of R and thus O(n*d) operations. For y we can select the £ nearest neighbors in O(nk)
for a single datapoint and thus end up with a total complexity of O(n?d + n*k) for the score
calculation. Sorting a row in the distance matrix in O(7 log(#)) accelerates the selection pro-
cess and results in a complexity of O(n*d + n*log(n)). Another advantage of this setup is
that testing different values for £, which is the most important hyper-parameter in the al-
gorithm, does not cause further costs. Having a distance matrix available, the farthest first
traversal simply requires to sum the rows corresponding to the datapoints in /" and finding

the maximum with a linear lookup, i.e. the complexity for # traversal steps is given by O(zz).

4.2 SECURITY MODEL ANALYSIS

Equipped with the PROF scheme to select interesting explanations we can continue the anal-
ysis of the learning models from Chapter 3. To this end, we use the explanations generated
by the LRP approach due to its excellent performance and low run-time and apply the PROF
scheme to the explanations of the training data of all datasets with parameters # = 10 and
p = 0.9. Asa first step, we qualitatively assess the explanations and then perform further

experiments to understand the learning model and the features used for classification better.

4.2.1 MALWARE DETECTION

The majority of networks used for our experiments in Chapter 3 were trained for the detec-
tion of malicious PDF documents or Android applications. We will start our analysis with

these models in the following subsection.

PDF MALWARE CLASSIFICATION  Figure 4.2 (left two columns) shows the first two exam-
ples selected by the PROF scheme when applied to explanations of the malicious documents
of the Mimicus+ dataset. When inspecting the explanations we firstly observe that our selec-
tion scheme fulfils the requirements defined in Section 4.1 very well since the set of important
features is disjoint between the different examples. Inspecting the explanations, we observe
that the count_javascript and count_js, which both stand for the number of JavaScript el-
ements in the document, are important. The strong impact of these elements is meaningful,
as JavaScript is frequently used in malicious PDF documents [142] and can also be embed-
ded in acroform markers indicated by the count_acroformfeature. However, we also identify

features in the explanations that are non-intuitive. For example, features like count_trailer
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Id Prototype Prototype Outlier Outlier

o count_javascript count_acroform delta_tz moddate_mismatch

I count_js subject_lc pdfid1_num count_objstm

2 count_trailer author_lc moddate_tz createdate_mismatch
3 count_endobj title_lc pdfid0_uc pos_page_max

4

S count_eof count_eof count_page creator_mismatch

6 count_box_other pos_eof_min count_box_other pos_image_min

7 pos_eof_min len_stream_max createdate_tz pdfid0_num

8 len_stream_max count_font pos_page_max moddate_tz

Figure 4.2: Prototypes (left two columns) and outliers (right two columns) of malicious PDF documents from the Mimicus+
dataset as presented by the first two steps of the Prof scheme.

that measures the number of trailer sections in the document or subject_1c that counts the
number of lowercase letters in the subject of the document can hardly be related to security
and rather constitute artifacts in the dataset captured by the learning process. Such features
with no malware context can also be found in the outlier explanations (right two columns)
and are like rooted in the binary encoding proposed by Guo et al. [112] which eradicates the

numerical meaning of the features completely.

For a quantitative analysis, we determine the distribution of the top s features from the
LRP explanations for each class in the entire dataset and present the result in Table 4.1. It
turns out that JavaScript appears in 88 % of the malicious documents, whereas only about 6 %
of the benign samples make use of it. Similarly, pdfid1_num (number of numerical charac-
ters) is present almost exclusively in the benign class of the dataset. This makes these two
features extremely discriminating for the dataset. From a security perspective, this is an un-
satisfying result, as the neural network of Mimicus+ relies on a few indicators for classifying
the documents. An attacker could potentially evade Mimicus+ by not using JavaScript or

including numerical characters in the document.

Table 4.1: Top-5 features for the entire Mimicus+ dataset determined using LRP. The right columns show the total fre-
quency in benign and malicious PDF documents, respectively.

Class Feature Benign Malicious Class Feature Benign Malicious
Benign  count_font 98.4% 20.8% Malicious  count_javascript 6.0% 88.0%
Benign  pdfid1_num 81.5% 2.8% Malicious count_js 5.2% 83.4%
Benign  title_num 68.6% 4.8% Malicious count_trailer 89.3% 97.7%
Benign  title_uc 68.6% 4.8% Malicious count_endobj 100.0% 99.6%
Benign  pos_eof_min  100.0% 93.4% Malicious count_action 16.4% 73.8%
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Id Prototype Prototype

o intent::android.action.SIG_STR permission: :SEND_SMS

1 call::system/bin/su feature: :android.hardware.telephony

2 call::getSubscriberId real_permission: :SEND_SMS

3 intent::action.BOOT_COMPLETED permission: :INTERNET

4

S real_permission: :READ_PHONE_STATE intent::action.MAIN

S real_permission: :ACCESS_FINE_LOCATION call::getSystemService

6 real_permission::ACCESS_WIFI_STATE feature::android.hardware.touchscreen
7 intent::android.LAUNCHER intent::category.LAUNCHER"

Figure 4.3: Prototypes of malicious Android applications from the Drebin+ dataset as presented by the first two steps of
the Prof scheme.

ANDROID MALWARE DETECTION  We continue our analysis by investigating the explana-
tions for the neural networks for Android malware detection, namely Drebin+ and DAMD.
We begin with the Drebin+ network that processes static string features in a high dimensional
and sparsely populated bag-of-words feature space before turning to the DAMD model that

leverages convolutions to process the de-compiled application code sequentially.

DREBIN+ ANALYSIS ~ We present two protoypical malware examples traversed by the PROF
schemes in Figure 4.3. The features speaking for the malicious classification can be linked
to the functionality of the malware. For instance, the requested permission SEND_SMS or fea-
tures related to accessing sensitive information, such as the call getSubscriberId receive con-
sistently high scores in our investigation. These features are well in line with common mal-
ware for Android, such as the Fakelnstaller family [179], which is known to obtain money
from victims by secretly sending text messages (SMS) to premium services. We conclude that
the MLP network employed in Drebin+ has captured combinations of indicative features
directly related to the underlying malicious activities. Investigating the features speaking
againsta malicious classification, we notice the presence of the hardware feature touchscreen,
the intent filter LAUNCHER, and the intent action MAIN. These features frequently also occur
in the prototypes returned by the PROF scheme on benign applications. Investigating their
distribution we find that they appear in both classes of the Drebin+ dataset and are thus not
particularly descriptive for benignity. Note that the interpretation of features speaking for
benign applications is challenging due to the broader scope and the difficulty in defining be-
nignity. We therefore conclude that the three features together form an artifact in the dataset

that provides an indicator for detecting benign applications.
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DamD ANALYSIS  As a second Android malware detector, we consider applications from
the DAMD dataset. In contrast to the static string features that constitute the datapoints of
the Drebin+ dataset, analyzing raw Dalvik bytecode of thousands of instructions is not pos-
sible for a human anymore. Therefore, we guide our analysis of the dataset by inspecting
malicious applications from three popular Android malware families whose behavior is well
documented: GoldDream [140], DroidKungFu [139], and DroidDream [92]. These fami-
lies exfiltrate sensitive data and run exploits to take full control of the device. In our analysis
of the Dalvik bytecode, we benefit from the sparsity of the explanations from LRP and IG
as explained in Section 3.3. Analyzing all relevant features becomes tractable with moderate
effort using these methods and we are able to investigate the opcodes with the highest rel-
evance in detail. In this setting, sparse explanations act like a compressed representation of
the datapoints where only relevant parts of the applications must be investigated by the prac-
titioner. Indeed, we observe that the relevant opcode sequences are linked to the malicious

functionality of the three malware families.

In the last chapter we already had a closer look on a DAMD explanation in Table 3.2. This
example depicts the opcode sequence, that is marked as highly important in all samples of
the GoldDream family by LRP and IG. Using an Android decompiler we transfer the sur-
rounding of this opcode sequence back to source code and find thatit occurs in the onReceive
method of the com.GoldDream. zj.zjReceiver class. In this function, the malware intercepts
incoming SMS and phone calls and stores the information in local files before sending them to
an external server. Similarly, we can interpret the explanations of the other two malware fam-
ilies, where functionality related to exploits and persistent installation is highlighted in the
Dalvik opcode sequences. Members of the DroidDream family are known to root infected
devices by running different exploits. If the attack has been successful, the malware installs
itself as a service with the name com.android.root.Setting [92]. The top-ranked features
appearing in the LRP explanation indeed lead to two methods of this very service, namely
com.android.root.Setting.getRawResource()and com.android.root.Setting.cpFile().
Likewise, the highest ranked opcode sequence of the DroidKungFu family points to the class,

in which the decryption routine for the root exploit is stored in.

The investigations above show that the CNN in the DAMD system has extracted discrimi-
native patterns to detect malicious Android applications from the underlying opcode repre-
sentation. This is a remarkable result considering the challenging dataset with sequences of
thousands of tokens with variable length and demonstrates how explainable machine learn-
ing can assist the developer with the analysis of malware by pinpointing him to features and

datapoints worth investigating.
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4.2.2  VULNERABILITY DETECTION

Finally, we turn to the last security model from Chapter 3 to detect vulnerabilities in source
code. In contrast to the datasets considered before, the features processed by VulDeePecker
resemble sequences of lexical tokens embedded in a vector space which are strongly intercon-
nected on a syntactical level. This setup does not allow to apply the PRoF scheme directly,
since the explanations are composed of a sequence of saliency scores 1, . . ., 74 assigned to
each token sy, . . ., 54 of the code snippet. To embed each code gadget in a vector space, we
leverage the embedding function ¢ that maps tokens to vectors and represent an input se-
quence by the weighted sum of its embedded tokens, r = Z;; rie(s;).

Figure 4.4 shows a vulnerable code snippet that corresponds to a prototype according to
the PROF scheme together with its explanation. We immediately observe the sequential na-
ture of the dataset since tokens at the beginning aswell as at the end of the snippet receive
relevance values with a concentration of high scores at the end of the first line. However, we
also notice that it is very difficult for a human analyst to benefit from the highlighted tokens
for two major reasons: Firstly, the pre-processing steps of VulDeePecker that replace variable
names with generic ones and shorten the code snippet to 50 tokens can disconnect the vulner-
able part of the code from the representation that is processed by the network. For example,
in Figure 4.4, the size of the arrays is obfuscated due to the replacement of the numbers in the
code gadget and thus makes it impossible to decide whether the memmove call overwrites mem-
ory or not. Similarly, in Figure 1.1, the highlighted INTO and INT1 tokens as buffer sizes of 50
and 100 wide characters are ambiguous, since the neural network is not aware of the size rela-
tion due to the code shortening. Secondly, we observe a large amount of highlighted tokens
corresponding to semicolons, brackets, and equality signs. These characters are common in
C++ code due to the syntax but apparently can not indicate the presence of vulnerabilities.
Therefore, we hypothesize that the VulDeePecker model overfitted the training dataset in-
stead of learning an underlying concept of source code vulnerabilities. We will verify this

claim through different experiments in the remainder of this subsection.

1| data = new char[10+1];
»| char source[10+1] = SRC_STRING;
;| memmove(data, source, (strlen(source) + 1) * sizeof(char));

1| VARO = new char [ INTO # INT1 ] ;
»| char VAR1 [ INTO + INT1 ] = VAR2 ;
3| memmove ( VARO , VAR1 , ( strlen ( VAR1 ) + INT1 ) * sizeof ( char ) ) ;

Figure 4.4: Top: Code snippet from the dataset. Bottom: Same code snippet after pre-processing steps of VulDeePecker
explained by the LRP approach.

63



To see whether VulDeePecker relies on artifacts, we use the relevance values for the entire
training set and extract the ten most important tokens for each code snippet. Afterwards
we extract the tokens that occur most often in this top-10 selection and report the results in

Table 4.2 in descending order of occurrence.

Table 4.2: The 10 most frequent tokens in the top 10 features of the entire VulDeePecker dataset.

Rank Token Occurrence Rank Token Occurrence
1 INT1 70.8 % 6 char 38.8%
2 ( 61.1% 7 1 32.1%
3 * 47.2% 8 + 31.1%
4 INT2 45.7% 9 VARO 28.7 %
5 INTO 38.8% 10 , 26.0%

We can quantitatively confirm the observation that tokenssuch as‘(’, ‘1’, and ‘,” areamong
the most important features throughout the training data although they occur frequently in
code from both classes as part of function calls or array initialization. Secondly, there are
many generic INT* values which frequently correspond to buffer sizes. From this we con-
clude that VulDeePecker is relying on combinations of artifacts in the dataset that are not
connected to code vulnerabilities and thereby overfits the training dataset.

To further support this finding, we train a Logistic Regression classifier (see Example 2.
on 7n-gram features of the code snippets as a simple baseline and also employ an ensemble
of further standard models, such as random forests and AdaBoost classifiers, trained with
the AutoSklearn library [90]. The classification performance and model size are reported
in Table 4.3 and we find that the LR classifier with 3-grams yields a better performance than
VulDeePecker with an 18 X smaller model. This is interesting as overlapping butindependent
substrings (#-grams) are used, rather than the true sequential ordering of all tokens as for the
RNN. Thus, it is likely that VulDeePecker is not exploiting relations in the sequence, but
merely combines special tokens—an insight that could have been obtained by training a linear
classifier. Furthermore, it is noteworthy that both baselines provide significantly higher true

positive rates, although the AUC-ROC of all approaches only slightly differs.

Table 4.3: Performance of a Logistic Regression classifier, an ensemble of the AutoSklearn library and VulDeePecker on
unseen data. The true-positive rate is determined at 2.9% false positives.

Model # Parameters AUC TPR
Logistic Regression 6.6 x 10* 0.982  0.961
AutoSklearn 8.5 x 10° 0.982 0.894
VulDeePecker 1.2 x 10° 0.984 0.818
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4.3 VETTING MALWARE TAGS

Inspired by the analysis of the DAMD network, we propose another application of explainable
machine learning in the context of security, namely the vetting of malware zags. Coping with
the sheer amount of new malware variants is a challenging and daunting task. Large security
companies, for example, are required to process several hundred thousands of new samples
per day [284]. This plethora of malicious code makes it hard to keep abreast of current mal-
ware development and update protection mechanisms in time. To alleviate this problem, it is
common practice to flag incoming samples with short zzgs that label their origin, format, be-
havior, or family. These tags provide an indispensable tool for maintaining large collections
and help focus investigations to particular files. VirusTotal, for example, features an extensive

search engine for finding such tags in their database of malware samples [286].

Malware tags, however, greatly differ in purpose and quality. While a few tags are manu-
ally assigned based on careful reverse engineering, most tags are automatically derived from
available information, such as file headers [298, 301], anti-virus labels [239, 240], cluster-
ings [125, 138], and threat intelligence [96, 232]. Although these generated tags provide use-
ful clues for analysis, they may become disconnected from the actual behavior of the malware.
For example, tags derived by an imprecise YAR A rule [15] might incorrectly flag functional-
ity that is actually not present in the samples. When curating a large collection of malware, it

is thus often unclear whether generated tags align with the behavior of the samples.

Asasolution, we propose TAGVET, a method for vetting tags in malware collections which
builds on explainable machine learning and enables the practitioner to automatically link tags
to behavioral patterns observed during dynamic analysis. To this end, we devise a CNN for
predicting malware tags from monitored system calls and their arguments. Leveraging ex-
planations of the network, TAGVET uncovers its relation to specific system calls and links
tags to behavioral patterns in retrospective, thereby explaining their semantic relations. Our
approach helps to improve the quality of malware collections by exposing errors and incon-

sistencies in the tagging process even if the process itself is not available.

TAGVET builds on the three analysis phases as presented in Figure 4.5. First, it executes
tagged malware samples in a sandboxed environment and encodes the monitored behavior
in a way suitable for analysis. Second, it trains a CNN as a surrogate model for the tagging
process, such that tags can be predicted from monitored log files. Finally, LR P is used to link
the tag predictions back to patterns in the monitored behavior. We will discuss each of the
stages in detail in the remainder of this subsection and discuss insights we can obtain for a

modern malware dataset afterwards.
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malware of behavior learning of behavior

Figure 4.5: Schematic overview of the TagVet approach. First, tagged malware is collected. Second, behavior reports are
collected from malware execution. Third, a surrogate model is trained to predict the tags from behavior reports. Fourth,
explanations of the predicted tags are aggregated to behavioral patterns. Figure reproduced from Pirch et al. [210].

4.3.1 BEHAVIOR MONITORING AND REPRESENTATION

In the first stage of TAGVET, malware samples are executed in a sandboxed environment to
monitor their behavior dynamically. For our experiments, we employ VA Ray Analyzer, a
hypervisor-based sandbox for the Windows platform [287] that records all system calls to op-
erating system libraries and the kernel. This dynamic analysis yields a behavior report for each
executed sample that comprises lists (threads) of system calls with respective arguments. Our
analysis hence operates on the boundary of the operating system and characterizes malware

through its interaction with the host API.

CoNSOLIDATION.  As the sandbox reports contain very fine-granular data from the oper-
ating system state, we apply different consolidation steps before analyzing the behavior with
a neural network. First, volatile call arguments, such as memory addresses and process iden-
tifiers, depend only on the system state and can safely be ignored. Second, we observe several
function call arguments consisting of rare substrings, such as temporary file names. To con-
solidate these, we split each argument using appropriate delimiters (“\” for file and registry
paths and “.” for network addresses) and analyze the frequency of the resulting substrings.
Substrings apprearing in less than 10 % of the reports are then unified by replacing them with

1 X

a wildcard symbo

REPRESENTATION OF BEHAVIOR. To achieve a unified representation of the behavior de-
scribed in the sandbox reports, we consider each report as a sequence of system calls and their
arguments. For simplicity, we ignore the relation of threads in this representation, as the
convolutional neural network used in TAGVET can focus on local patterns in the data. For-
mally, we map a report to a sequence x = (xi, ...x;) of / tokens, where each token either
corresponds to a system call or an argument. As the number of arguments varies between
calls, we pad all arguments to a fixed number # using a special pad token. Consequently, if

the report contains s system calls, the final sequence x has alength of / = s - (1 + #).
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Figure 4.6: CNN for tag prediction: The first convolution captures system calls with their arguments, the second convo-
lution summarizes multiple calls and the last layer returns tag probabilities. Figure reproduced from Pirch et al. [210].

4.3.2 TAG LEARNING AND PREDICTION

For the next stage of TAGVET, we require a machine-learning model that predicts tags for a
given behavior. We refer to this model as a surrogate model as it mimics the original tagging
process. While several approaches might be applicable for learning to predict tags, we employ
the CNN from the DAMD system due to the meaningful explanations that were extracted

from it and due to the fact that it can be precisely tailored to the problem at hand.

CONVOLUTION OF SYSTEM CALLS. The network input consists of a padded sequence of
tokens reflecting system calls and arguments. Hence, we compose the first convolutional layer
of m; different filters of size £ 4 1 which are slid over the input, such that they process a
complete system call with its argument at a time (Figure 4.6, left). To provide vector inputs
for this convolution, we utilize an embedding layer which is also optimized during training.
The second convolutional layer has 2, filters and performs convolutions on the output of the
firstlayer (Figure 4.6, middle). Hence, this layer infers dependencies between different system
calls and captures broader patterns in malware behavior. Since the size of this convolution
depends on the input length we employ a max-pooling layer that maps the output of the
second convolutional layer to a vector of size 72,. This vector is finally fed to a fully-connected

layer that returns probabilities for the tags of the input sample (Figure 4.6, right).
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4.3.3 GENERATING EXPLANATIONS

Once a surrogate model has been trained, we are able to apply techniques of explainable ma-
chine learning to interpret its prediction process and unveil behavior associated with the tags.
As the input tokens correspond to system calls and arguments, this process enables us to pin-
point behavior relevant for specific tags as for the DAMD system. Following the insights of
Chapter 3, we use LRP to compute the relevance scores in our approach and normalize the
relevance scores to lie in the interval [—1,1].

As an example, Table 4.4 shows a simplified explanation generated for the behavior tag
»creates process with hidden window” assigned by the VMRay Analyzer. The argument value
create_suspended of the argument creation_flags that belongs to the system call proc_create ob-
tains the highest relevance, as it is typically used to create a process for a background window.

Other highlighted tokens, e.g. sw_hide or show_window, also fit perfectly to the tag.

Table 4.4: Explanation snippet for behavior tag “Creates process with hidden window” assigned from the VMRay analyzer.

Id System Call and Arguments Id Argument Value

o proc_create

1 symbol_name 2 createprocess

3 creation_flags 4 create_suspended
5 show_window 6 sw_hide

7 success 8 true

AGGREGATING BEHAVIORAL PATTERNS The tokens with the strongest influence alone
can be meaningless without the surrounding context. Imagine, for example, that the most
relevant token for a tag corresponds to the argument value “true”. As a remedy, we propose
an aggregation scheme for the explanations of TAGVET, tailored to the context of program
behavior. To represent the context of a token, we use a notation inspired by the Python
programming language that builds on named arguments. For each relevant token, we identify
the related system call and then compose an explanation describing this call with a named

argument. As an example, for the snippet in Table 4.4, we write
proc_create(in:creation_flags="create_suspended”),

indicating that the relevant token create_suspended belongs to the system call proc_create. The
prefix in: denotes an input argument whereas out: signifies a return value. To generate a
behavioral pattern from such calls, we compute the surroundings of the 10 most relevant

tokens in every sample and count their occurrences in the entire dataset. If multiple relevant
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tokens belong to the same function call, we expand the aggregation accordingly. Then, we
average the relevance values of the single aggregations and sort them by their occurrence in

descending order to obtain behavioral patterns that encapsulate the entire execution log.

EvarvatioNn We evaluate the effectivity of TAGVET in a series of experiments with a
dataset comprised of real-world malware. In particular, we explore how our method learns
to predict tags and whether its explanations help to understand the underlying malware be-
havior. To this end, we first present a quantitative evaluation of our approach and then qual-
itatively discuss four case studies.

The dataset contains malware from the VirusShare repository [227] where we focus on
samples that target the Windows platform. In particular, we retrieve a recent subset of 65,536
samples and extract all valid PE files, resulting in 6,598 malware samples. Each of these sam-
ples is then labeled by multiple virus scanners and we use AVClass [239] to determine their
family labels. As we intend to simulate the vetting process in practice, we filter out very small
families with less than 10 samples, resulting in 5,217 malware samples from 71 families. Fi-
nally, we execute each sample in the VMRay Analyzer sandbox [287] with simulated user

traces and internet connectivity to monitor as much malicious behavior as possible.

MALWARE TAGs We consider three types of tags for our experiments: First, we use the
family labels assigned by AVClass as family tags. Second, the VMRay Analyzer comes with
60 predefined threat indicators that are matched during monitoring and result in sandbox
tags, such as “creates process with hidden window”. Third, we conduct a behavior-based clus-
tering similar to Rabadi and Teo [216] to group similar reports into c/usters, such that the
difference between clusters is large. To employ clustering algorithms, it is necessary to define
a distance metric between two behavior reports in our setup. Similar to Rieck et al. [222] we
use tuples of the form (function call, argument) and count their occurrences in each report
to obtain a vector representation of each log in a high dimensional vector space. Comparing
multiple clustering algorithms on the data we find that the complete-linkage clustering [71]
performs best in our experiments. To calibrate the algorithm in terms of the optimal number
of clusters, we employ the Mean Silhouette Score [23 1] and the Adjusted Rand Index [129]
as performance metrics which both assign a score between zero and one to a given partition-
ing of the data. Figure 4.7 shows both metrics for a different number of clusters. The opti-
mal number of clusters can be found using the ,,Elbow method”, i.e. searching for the point
where small gains in performance are no longer worth separating the data further, and corre-

sponds to 30 clusters in our case.
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Figure 4.7: Mean Silhouette Coefficient and Adjusted Rand Index for different clusterings. The dashed line corresponds
to 30 clusters that were chosen according to the Elbow method.

SETUP OF TAGVET  After consolidation, our dataset comprises 5,217 sequences with 4,241
unique tokens. We train the CNN model on this data using an embedding dimension of 128
and a fixed number of 21 system call arguments. The filter sizes of the two convolutional

layers are 21 and 5, respectively, and we use 64 filters for each layer.

4.3.4 QUANTITATIVE EvALUATION

We start our evaluation by investigating the prediction performance of TAGVET and the
quality of the generated explanations. For these experiments, we split our dataset into a train-
ing, validation, and test partition using 80 %, 10 %, and 10 % of the data, respectively. We train
the CNN on the training data and use the validation partition to calibrate all model parame-
ters. The final model is then applied to the (unseen) test data. This procedure is repeated five

times, and the performance is averaged.

PREDICTION PERFORMANCE ~ We measure the prediction performance of TAGVET using
three standard metrics introduced in Section 2.1, namely the accuracy the area under the
ROC curve, which describes the relation between true-positive and false-positive predictions
and the area under precision-recall curve that provides a view on the precision and recall of
our approach. Thus far, we considered these metrics only for binary classification problems,
however we face a multi-class prediction problem in our setup since one malware sample can
have multiple tags. To this end, we calculate the metrics for every output class separately
and compute a weighted average over the results. That is, tag classes that occur often have a

proportionally higher weight in the final score than those appearing rarely.
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Table 4.5: Prediction performance of TagVet. All performance metrics are averaged over the tag classes.

Tag Class #Tags  Accuracy  AUC(ROC) AUC(PR)

Sandbox 60 0.97 £ 0.002 0.99 F0.001 0.98 + 0.002
Family 71 0.94 £ 0.007 0.96*+0.007 0.85 Fo0.015
Clustering 30 0.92 £ 0.019 0.99 +0.004 0.95 F 0.013

Table 4.5 shows the prediction performance of TAGVET for each tag class. We observe
that the CNN can successfully predict the different tags for all types with high accuracy. The
best results are achieved for the sandbox tags, likely because these are directly derived from
the behavior monitored in the sandbox. The family and clustering tags, on the other hand,

also yield a strong accuracy and justify the usage of explainable learning in our approach.

ExPLANATION QUALITY To evaluate the explanations generated by TAGVET, we use the
descriptive accuracy (DA) and the descriptive sparsity (DS) defined in Section 3.2. In Figure 4.8
we present the averaged scores for all tag classes, where we choose the pad token for the re-
moval operation when computing DA. The DA score drops quickly for all tag classes, for
example, removing the top so features reduces the accuracy by 16.7%, 22.4% and 14.4 % for
the clustering, family and sandbox tags. Considering the large number of different tags and
that features may only be important for a fraction of the classes, this result indicates a high
quality of the explanations. Moreover, we find that the descent in the curve for the VT rules
is not as steep as for the other ones. We conjecture that this effect stems from the more com-
plex tagging process, as one sample can be assigned multiple sandbox tags. For the DS, we
observe that all curves have an extremely steep rise close to zero indicating that more than

90 % of the features are irrelevant and only a few important ones form the explanations.
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Figure 4.8: Average descriptive accuracy and Mass around Zero of TagVet for the different tag classes.
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4.3.5 QUALITATIVE EVALUATION

The previous experiments demonstrate the quality of the learned model, yet the generated
explanations need to also be sensible from the practitioner’s perspective. We therefore per-
form four qualitative case studies to verify the semantic coherence of the extracted patterns
with human expectations. Although it would be possible to apply the PROF scheme to select
explanations, it is sufficient to consider the explanation of malware families whose behavior
is known and behavior tags that correspond to actions we can link to the reports in order to

evaluate the explanation quality in this setup.

SANDBOX TAGS  As the first case study, we inspect random samples of behavioral patterns
for the 60 sandbox tags. We observe that all patterns align well with the names of the under-
lying threat indicators and a clear relation between behavior and the tag semantics. Table 4.6
shows an example for the tag “attempts to connect to unavailable TCP servers”. As expected,
the tag is supported by the socket connection function (line 1) in combination with the un-
successful invocation attribute (line 3), resulting in a concise summary of the threat indicator

matched by the sandbox.

Table 4.6: Behavioral pattern for the sandbox tag “Attempts to connect to unavailable TCP servers”.

Id Tokens in context

sck_connect(*)
sck_connect(in:post_symbol_name=“connect”)
sck_connect(out:success="false")

BN .

sck_connect(in:remote_port="#*")

FAMILY TAGs Regarding the malware families, we observe much more specificity in the
explanations. This makes sense because generic behavioral patterns such as accessing external
IP addresses are occurring across different families and, therefore, are not useful for their
explanation. In this case study, we examine the Fareit malware family, for which Table 4.7
shows the behavior explanation. We find that creating a window with windprocparameter=0as
an argument appears among the top ten most relevant features in 79 % of the explanations of
the family’s samples. Also, 78 % of the Fareit samples sleep for exactly 25 s, whereas instances
from the Autoit malware family, for example, typically sleep only for 750 ms. Judging by
the steep drop in accuracy when removing these features (see Figure 4.8), we conclude that
the rather detailed behavioral patterns are characteristic for specific malware families and are

indeed suitable candidates for behavioral detection rules.
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Table 4.7: Behavioral pattern for the malware family Fareit.

Id Tokens in context

wnd_create(in:wndproc_parameter="0")

wnd_create(in:width="320")

sleep(in:milliseconds="25000")

sleep(out:milliseconds_text=""25000 milliseconds (25.000 seconds)”)
wnd_create(in:class_name="t__304124810")

TN W N

CLUSTER TAGS  As the final category, we examine the explanations for tags that were gen-
erated by our clustering strategy. By a manual inspection, we observe that the overlap be-
tween clustering tags and family tags is high, which indicates a successful clustering proce-
dure. However, we also find a few behavioral patterns that deviate from the respective fami-
lies. Table 4.8 shows the output for cluster #15, which contains system calls for reading out
environment variables and sending an HTTP request to “ipv4bot.whatismyipaddress.com”.
Interestingly, the presented tokens are not identical to the ones from the respective malware
family but correspond to it semantically: The Gandcrab malware, that constitutes the largest
number of samples in cluster #15, scans the user environment and determines its IP address
when executed. Furthermore, we inspect some reports from that cluster to see whether the
wildcard in the file system path conceals relevant information. This is not the case as the re-
spective function call occurs but the wildcard only replaces an MDs hash value in all of the

inspected files.

Table 4.8: Behavioral pattern for the cluster #15.

Id Tokens in context

env_get(in:symbol name="getenvironmentvariable”)
file_create(in:file_name_orig="c:\users \%USERNAME%\desktop\*.exe")
str_len(in:string="pridur”)

file_create(in:file_name="c:\users \%USERNAME%\desktop\*.exe")
open_http_request(in:url="ipv4bot.whatismyipaddress.com/*")

AN KN W N H

open_connection(in:server= “ipv4bot.whatismyipaddress.com”)

TAGGING INCONSISTENCIES  In addition, we investigate how tag explanations enable hu-
man analysts to reason about the quality of tags. In this final case study, we examine tagging
inconsistencies between the family and behavior tags. That is, finding cases in which for
example one family tag is split across multiple behavioral clusters or vice-versa. Analyzing
the explanations from the CNN operating on behavior reports can then give evidence about

the discrepancies between behavioral tags and the ones generated using different analyses.
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For instance, anti-virus products create family tags based on various sources of information,
including file metadata and static analysis. Hence, we expect some family explanations to
contain static artifacts in their explanations when malware cannot be discriminated from a
behavioral perspective alone.

Through a manual analysis of multiple family explanations we find this to be the case for
the Autolt family. The origin of this family name refers to a Windows scripting language
which suggests that the family tagging process is likely based on malware being written in
that language. If this is the case, however, this would not be directly observable in behav-
ioral reports since they do not contain information about the programming language. The
following two findings support this hypothesis. First, the Auzoit family explanation in Ta-
ble 4.9 shows that the CNN relies on an artifact for correct classification. Concretely, the
window creation function in line 5 contains the family name in one of its arguments. Scan-
ning the explanation corpus for this value, we find that it is of high relevance when training
the CNN to predict family tags but never occurs in explanations for behavior tags.

A second finding is that the 136 Autolt samples are scattered across 15 behavioral clusters.
The explanation for the cluster with the largest number of Auzolt samples (44/136) is shown
in Table 4.10 and indeed contains some related behavior. According to the cluster explana-
tion, loading the functions “VarSub”, “VarMod” and “VarDiv” from a dynamically linked
library accounts for three of the top five most relevant features and is present in more than
99 % of the explanations. These functions are used for basic arithmetic operations, are part
of the Windows API (oleauto.h) and are internally used by the Auzolt language in version 3
which coincides with the artifact observed in Table 4.9. Yet, the functions are not exclusively
available to this scripting engine and hence might be used by other malware families as well.
Furthermore, the Autolt samples comprise only 14.8 % of all samples in the analyzed cluster
and explanations for other clusters with Auzolt samples contain no relatable information at
all. We conclude from these weak behavioral indicators and the lack of explanation coher-
ence between this family and the related clusters that TAGVET is able to give evidence for

reasoning about whether certain family tags are sensible from a behavioral perspective.

Table 4.9: Behavioral pattern for the malware family Autolt.

Id Tokens in context

sys_sleep(in:milliseconds=750)

sys_sleep(out:milliseconds_text= “750 milliseconds (0.750 seconds)”)
wnd_create(in:wnd_proc_parameter=0)
sys_sleep(in:post_symbol_name=“settimer”)
wnd_create(in:window_name="autoit v3")

TR W N
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Table 4.10: Behavioral pattern for the cluster #28.

Id Tokens in context

wnd_create(in:wnd_proc_parameter=0)
mod_get_proc_address(in:module_name= “c:\windows\syswow64\user32.d1l1l")
mod_get_proc_address(in:function="VarSub")
mod_get_proc_address(in:function="VarMod”)

TN W N

mod_get_proc_address(in: function="VarDiv")

Our findings demonstrate the utility of our approach: Depending on the particular tags
(sandbox, family, or clustering), only those features are identified that are relevant in the par-
ticular context. As a result, a cluster only partially overlapping with a malware family yields a

different behavioral pattern and thus helps to understand what characteristics the tags reflect.

4.4 RELATED WORK

In the following we review related work in the context of the enhancement of machine learn-

ing models in security by explanations and the dynamic analysis of malicious software.

ENHANCING SECURITY MODELS WITH EXPLANATIONS  Explainablelearning has been adapted
to multiple learning models in security contextin recent years. Among the first, Arpetal. [19]
used the weights of a linear classifier to understand predictions for the detection of Android
malwar. Han et al. [114] propose DeepAID to improve and explain anomaly detection sys-
tems based on neural networks. In a similar fashion, Wei et al. [299] introduce the xNIDS
framework to respond to network intrusion detections based on saliency scores of the pre-
dictions. In the context of Android malware, explainable machine learning has been used to
investigate the deteriorating performance of detection systems over time [59, 312], also called
concept drift, and to develop general sanity checks for the explanations [89]. As a final exam-
ple, Drichel et al. [78, 79] showed that detectors for domain generation algorithms, a specific
approach used by malware authors to establish a connection to command and control servers,

contain spurious correlations and therefore establish a false sense of security.

MALWARE ANALYSIS AND TAGs Techniques for malware analysis can be roughly cate-
gorized into static and dynamic approaches. The former category comprises all techniques
that inspect malicious code without executing it [e.g., 125, 198, 209, 246]. As static analysis
suffers from inherent limitations [see 193], dynamic approaches need to complement it and

expose functionality only observable at run-time [e.g., 75, 84, 152, 168, 216]. Several static
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and dynamic approaches can be utilized to generate tags for malware automatically. For ex-
ample, methods for clustering are a common and widely used tool for assigning cluster tags to
malware files [e.g., 32, 138, 208, 223]. Similarly, information from file headers and metadata
provides a valuable source for generating static tags [e.g., 298, 301].

Another branch of malware research has been concerned with methods for deriving fam-
ily tags from anti-virus labels. Since these labels are notoriously inconsistent among virus
scanners, these approaches apply different strategies for normalizing and consolidating the
labels [e.g., 130, 131, 239, 240]. Recently, this strain of research has been further expanded
with methods for deriving tags for general malware categories [240], tagging specific capabil-
ities [215] and predicting functionality using threat intelligence [232]. Despite the breadth
of this prior work, however, the retrospective explanation of tags has not been considered in
malware research so far. Most tagging methods are black-box systems and remain opaque to

the practitioner.
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From Explanations to Unlearning

The previous chapters of this thesis demonstrated the remarkable prediction performance of
neural networks in different setups. Analyzing the explanations, however, we also saw that
they oftentimes rely on artifacts for their decisions, i.e. features that are unrelated to the
learning task. This effect is unsatisfying as it allows adversaries to circumvent the classifier
relatively easy, for example. Also, if the provider of a machine learning service decides to
show customers not only the classification result but also an explanation to foster trust in the
underlying system, the artifacts will be revealed to the users. This exposure can also affect
sensitive information that is present in learning models nowadays. Carlini et al. [46] show,
for example, that the Google text completion system contains credit card- and social security

numbers that have been memorized from personal emails during training.

Removing such defects from alearning model is a challenging task that requires to partially
revert the learning process. In the absence of specific methods, the only option is to retrain the
model from scratch, which is costly and only possible if the original data is still available. As
a remedy, methods for machine unlearning have been proposed recently [e.g. 38, 43]. These
methods are capable of deleting data points in retrospection and thereby enable to mitigate

privacy leaks and comply with removal requests from users under legislature like the General
Data Protection Regulation (GDPR) or the California Consumer Privacy Act (CCPA).
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In this chapter we take the viewpoint of a machine learning service provider who has to
deal with the removal of privacy leaks manifested not only in isolated data points but over the
entire dataset. When training on content of social media, sensitive data is often distributed
across several data instances. The leaked home address of a celebrity, for example, may be
shared in thousands of posts and its removal requires substantial changes to the model struc-
ture. Existing approaches for unlearning [e.g. 38, 197] are ineflicient in these cases, as they
operate on data points only: First, a runtime improvement can hardly be obtained over re-
training when the changes are not isolated and larger parts of the data need to be corrected.
Second, removing multiple data points reduces the fidelity of the corrected model and thus
is not a viable option in practical scenarios. Consequently, unlearning should not be limited
to removing data points, but allow corrections at different granularity of the training data,
such as fixing leaks in features and labels individually.

To address these limitations, we propose the first method for unlearning features and la-
bels from a learning model in this chapter. After formulating a mathematical framework
for the unlearning problem in Section 5.1 we derive two closed-form update strategies in
Section 5.2. As a theoretical concept for the success of unlearning we introduce the idea of
certified unlearning, a strong mathematical guarantee for information removal building on
certified data removal [110, 197] and differential privacy [s1, 82] in Section 5.3. We demon-
strate the applicability of the theoretical insights in Section 5.4 when removing features from
a Logistic Regression classifier in a certified way. Although our unlearning guarantees can-
not be realized for models with non-convex loss functions, such as deep neural networks, we
demonstrate the efficacy and speed of our approach in case studies on unlearning unintended
memorization from language models and label poisoning in computer vision. Finally, we re-

view related work on machine unlearning approaches in Section s.5.

STOCHASTIC ANALYSIS OF SHARDING To better understand the need for closed-form up-
dates on model parameters, we examine current sharding strategies and investigate the cir-
cumstances under which they reach their limits. Bourtoule et al. [38] propose an unlearning
method with the core idea to train separate models on distinct parts of training data. While
the authors discuss limitations of their approach like performance degradation, we perform
a stochastic analysis to find upper bounds for the number of affected data points at which
sharding becomes as efficient as retraining.

In this context, we consider 7 data instances to unlearn which are uniformly distributed
across s shards. Let p(m) denote the probability that all shards contain at least one of these

samples which leads to the worst-case scenario of having to retrain all shards. Since calculating
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Figure 5.1: Probability of all shards being affected by unlearning for varying number of data points 7z and shards S.

p(m) as stated above is difficult, we reformulate the task to solve an equivalent problem: We
seek the probability p;(7) that at most & shards remain unaffected by any sample. We set
k = s such that p,(m) indicates the probability that any combination of 7 € {1,...,s}
shards are unaffected. If this probability is zero there are no unaffected shards. Hence, this

corresponds to the inverse of our target probability, p(m) = 1 — p,(m).

To calculate p,(2), we first determine the probability of exactly 7 shards to remain unaf-
fected. In general, there are (s — 7)” combinations to distribute 7 samples on the dataset
excluding 7 shards. Since there are (j) possible ways to select the 7 shards to be left out, the
total number of combinations is given by (§) (s — 7). However, we cannot simply sum these
terms up for different values of 7 since the unaftected shards in the combinations partly over-
lap. For example, a distribution of samples across 2 of 20 shards would be counted three
times: One time for the combination of the two affected shards and one time for each single
shard. To account for this, we apply the inclusion-exclusion principle and finally divide the

adjusted term by the number of combinations including all shards to obtain

{—1 1)) (s — )
oy Sl

_fm

Figure 5.1 shows the evolution of p(72) and we see that the probability quickly reaches one
even for low numbers of affected samples. Since the probability only depends on the number
of shards and samples to unlearn and not on the size of the dataset, we can conclude that
sharding is inefficient when there are many unlearning requests. This essentially motivates

our approach using closed-form updates on model parameters.
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5.1 A FRAMEWORK FOR MACHINE UNLEARNING

To derive a mathematical formulation of our update strategy, we recall that the optimal pa-

rameters 6" of a learning model can be found by minimizing the regularized empirical risk,

n
6" = argmin Ly(8; D) = argmin Zﬁ(zi, 6) +1Q(6) + b6, (5.1)

] 6 =1
where ) a common regularizer as introduced in Chapter 2 and b € R™ is a random vector
sampled from a given distribution. For conventional learning, this vector is set to zero and
can be ignored. For realizing certified unlearning, however, it enables to add a small amount
of noise to the optimization outcome, similar to differentially private learning [82, 83]. We

introduce this technique later in Section 5.3 and omit the subscript in Ly, for now.

PERTURBING DATAPOINTS  We begin the design of our approach by asking a simple ques-
tion: How would the optimal model " change, if only one data point z had been perturbed

by some change 8? Replacing 2 by z = (x + 8, y) leads to the new optimal model:

6%,z = argmin L(8; D) + ((2,6) — {(z,9). (5.2)
6

However, calculating the new model 6°,_; exactly is expensive as it requires to solve the prob-
lem in Equation (5.1) again. Instead of replacing the data point z with z, we can also up-
weight z by a small value £ and down-weight z accordingly, resulting in the following adjusted

problem formulation
6% .z = argmin L(8; D) + ¢l(z,0) — ¢((2,0) (5-3)
5

and we notice that Equations (5.2) and (5.3) are equivalent for ¢ = 1.

As a result, we do not need to explicitly remove a data point from the training data but
can revert its znfluence on the learning model through a combination of up-weighting and
down-weighting. It is easy to see that this approach is not restricted to a single point. We
can define a set of points Z as well as their perturbed versions Z to formulate the following

optimization problem

6%, 4,z = argmin L(6; D) +¢» {(2,6) —¢ Y ((3,6). (5-4)
6

zeZ z2€Z
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This generalization enables us to approximate changes on larger parts of the training data.
Instead of solving the problem in Equation (5.4), however, we formulate the optimization
as an update of the original model 6*. That is, we seek a closed-form update A(Z, Z) of the
model parameters, such that
6., =0 +A(Z,2), (s-5)
where A(Z,Z) € R™ affects only the weights necessary for unlearning. We show in Sec-
tion 5.1 that this update step can be efficiently computed using first-order and second-order
derivatives. If Z = ) in Equation (5.4), our approach also yields updates to remove data

points similar to prior work [110, 150].

UNLEARNING FEATUREs AND LABELs Equipped with a general method for updating a
learning model, we proceed to introduce our approach for unlearning features and labels. To

this end, we expand our notion of perturbations and include changes to labels by defining
z=(x+08,y+9,),

where 8, modifies the features of a data point and 5y its label. By specifying difterent pertur-

bations Z, we can now realize several unlearning tasks with closed-form updates.

REPLACING FEATURES As the first type of unlearning task, we consider the task of cor-
recting features in a learning model. This task is relevant if the content of some features
violates the privacy of a user and needs to be replaced with alternative data. As an example,
personal names, home addresses, or other sensitive information might need to be removed
after a model has been trained on a corpus of emails. Similarly, in a credit scoring system,
the race, gender or other biasing features might need to be replaced with neutral content.
For a set of features F C {1, ...,d} and their new values V; we define perturbations on the

affected points Z by

Z={(x=0,y): (x,9) €Z, (f,v) e Fx V},

where x¢—, denotes the datapoint x where dimension £ is set to the value v. For example,
a credit card number contained in the training data can be blinded by a random number
sequence in this setting. It is noteworthy that the values 7" can be adapted individually for

each data point in the definition above , so that fine-grained corrections become possible.
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REPLACING LABELS  As the second type of unlearning task, we focus on correcting labels.
This form of unlearning is necessary if the labels captured in a model contain unwanted or
inappropriate information. For example, generative language models are oftentimes trained
to predict the next word given a large text corpus. Therefore, the training text is used as input
features (preceding tokens) and labels (target tokens) [105, 267]. Hence, defects can only be
eliminated if labels can be unlearned as well. For the affected points Z and the set of new

labels Y, we define the corresponding perturbation set for this unlearning task by

Z=A{(x,y) € Z, x Y},

where Z, corresponds to the data points in Z without their original labels. The new labels
can also be individually selected for each data point, aslong as they come from the domain )/,
thatis, ¥ C Y. Note that the replaced labels and features can be easily combined in one set of
perturbations Z, so that defects affecting both categories can be corrected in a single update.
In Section 5.4, we demonstrate that this combination can be used to remove unintended

memorization from generative language models with high efficiency.

REVOKING FEATURES Based on appropriate definitions of Z and Z, our approach enables
to replace the content of features and thus eliminate privacy leaks by overwriting sensitive
data. In some scenarios, however, it might be necessary to even completely remove features
from a learning model—a task that we denote as revocation. In contrast to the correction
of features, this form of unlearning poses a unique challenge: The revocation of features re-
duces the input dimension of the model. While this adjustment can be easily carried out
through retraining with adapted data, constructing a model update as in Equation (s.5) be-
comes tricky.

To address this problem, let us consider a model 6 trained on a dataset D. If we remove
some features F from this dataset and train the model again, we obtain a new optimal model
6" _r with reduced input dimension. By contrast, if we set the values of the features F to
zero in the dataset and train again, we obtain an optimal model 8" z—, with the same input
dimension as 6”. These two models are equivalent for a large class of learning models, includ-

ing several neural networks as the following lemma shows.

Lemma 1 For learning models processing inputs x using linear transformations of the form

67x, we have 8*_r = 6% r_,.
Proof. Ttis easy to see that it is irrelevant for the dot product 8”x whether a dimension of x
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is missing or equals zero in the linear transformation

07 x = 6= 81{k ¢ Flu, = 6;_x.
k

bk F
Asaresult, theloss £(z,0_r) = £(z,0r=0) is identical for every data point z. Hence, L(8; D)

is also equal for both models and thus the same objective is minimized during learning, re-

sulting in equal model parameters. O]

Lemma 1 enables us to erase features from many learning models by first setting them to
zero, calculating the parameter update, and then reducing the input dimension of the models
accordingly. Concretely, to revoke the features Ffrom alearning model, we firstlocate all data

points where these features are non-zero with

Z={(x,y) €D:x#0,f€ F}.

Then, we construct corresponding perturbations so that the features are set to zero, i.c.,

Z={(x=0.9): (x,9) € Z, f€ F}.

Finally, we adapt the input dimension by removing the affected inputs of the learning models,

such as the corresponding neurons in the input layer of a neural network.

5.2 UPDATE STEPS FOR UNLEARNING

Our approach rests on changing the influence of training data in a closed-form update. In
the following, we derive two strategies for calculating this update. The first strategy builds
on the gradient of the loss function and thus can be applied to any model with differentiable
loss. The second strategy incorporates second-order derivatives which limits the application

to loss functions with an invertible Hessian matrix.

FIRsT-ORDER UPDATE  Recall that we aim to find an update A(Z, Z) that we can add to
our model 6 for unlearning. If the loss ¢ is differentiable, we can compute an optimal fz7sz-

order update as follows

AZ.Z) = —T(Zvee(z, 6 — Y Vellz, e*)) (5.6)

ez 2€EZ
where 7 is a small constant that we refer to as unlearning rate.

83



To derive the first-order update, let us recall the optimization problem for the corrected

learning model from Section s.1:

0oz = argmin L(8; D) +¢((2,0) — &l(z,6) (57)
6
= argmin L.(6; D),
6
where L.(8; D) is a combined loss function containing our update and the regularized loss

L(6; D). If ¢ is small and ¢ is differentiable with respect to 8, we can approximate L,(8; D)

using a first-order Taylor series at 6* by

L.(6". .z D) =~ L(6"; D) + 5(5(%, 6") — (=, 9*))
YAZ,2) - (veL(e*; D) + £(Vel(,6") — Vol(z, e*))).

Since 6, ,_,; is a minimum of L, (+; D), we have L.(6", ,z; D) < L.(8"; D). Incorporating
this assumption in the Taylor series and using the condition that V4L (6*; D) = 0, we now

arrive at

A(Z,Z) - (vez(g, 8") — Vsl(z, e*)) <o0.

As we have ¢ > 0, we can continue to focus on the dot product of the equation. For two

vectors u, v the dot product can be written as
u-v = [[uf|[[v] cos(u,v),

where cos(u, v) is the cosine between the vectors u and v. The minimum of the cosine is —1

which is achieved when u = —v, hence we have

A(Z, Z) == —(Ve€(§7 e*> - VQK(Z, 9*))

This result indicates that Vg/l(z, 6°) — Vgl(z, 8") is the optimal direction to move starting
from 6". The actual step size, however, is unknown and must be adjusted by a small constant

7 yielding the update step defined above,
6 ..z =6"— 7(V9€(§, 6") — Vel(z, 6*))

Due to the linearity of the gradient, this derivation can be equally performed when multiple

points are affected by the unlearning step.
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. V{(3,6")

Intuitively, this update shifts the model parametersfrom ) °__, V{(z,6")t0 > .5
where the size of the update step is determined by the rate 7. This update strategy is thus sim-
ilar to a gradient descent update step, however, it differs in that it moves the model to the
difference in gradient between the original and perturbed data, which minimizes the loss on

z and at the same time removes the information contained in z.

The first-order update is a simple and yet effective strategy since the gradients of the loss
function ¢ can be computed in O(m) [207]. However, it involves a parameter 7 that controls
the magnitude of the unlearning. In Section 5.4 we will see that the unlearning rate can be

calibrated using another metric that measures the sucess of unlearning.

SECOND-ORDER UPDATE If we assume that  is twice differentiable and strictly convex, we
can build on the concept of influence functions [64, 113] to define the Second Order update,
given by

A(Z,Z) = —Hy" (Vsl(3,6°) — Vsl(z,6")),

where Heil is the inverse Hessian of the loss at 6* as introduced in Example 5. To derive

this update, we recall that the optimality conditions of Equation (5.7) state that
0=VL(0". ,.oz;D) +eVI(Z,0%, .z) — V(2,0 7).
If ¢ is sufficiently small, we can again apply a Taylor approximation series to obtain

0 ~VL(6",D) +eVel(z,0%) — eVel(z,0")
+ (0%,.: — 6%) - V2L(6%, D)
+eV(z,0%) — eV((z,0%).

Since we know that VL(6*; D) = 0 by the optimality of 8", we can rearrange this solution

using the Hessian of the loss function, so that we get
6 .. — 0" = _He_*l (Veﬁ(%, 6") — Vel(z, 9*))5, (5.8)

where we additionally drop all terms in O(¢). Diving by ¢ we can expres the solution in terms

of the influence of ¢ on the model and arrive at

ae*z,zﬁ%
Os

= —H;" (Vel(,6%) — Vsl(2,6%)).

e=0
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Thus, a linear approximation around 6* with ¢ = 1 yields the Second Order update
6", ;~ 6" — Heil (Veﬁ(é, 6") — Vel(z, 9*))

Since all operations are linear, we can extend this update to multiple data points and finally

obtain the second-order update for our approach:

A(Z,2) = —Hg' (Z Vel(3,67) — > Vall(z, e*>). (5.9)

zeZ 2€Z

Note that this update does not require parameter calibrations, since the weighting of the
changes is directly derived from the inverse Hessian of the loss function. The second-order
update is the preferred strategy for unlearning on models with a strongly convex and twice
differentiable loss function that guarantee the existence of H,.". Although, the update step
in Equation (5.9) can be easily calculated with common machine learning frameworks, the
computation involves the inverse Hessian matrix, which can be difficult to construct for large
learning models. In the following, we discuss some strategies that still allow to apply Second

Order updates for large learning models.

CALCULATING THE INVERSE HESSIAN  Given the model parameters 6 € R™, forming
and inverting the Hessian requires O (nm?* + m?) time and O(m?) space [150]. For models
with a small number of parameters, the matrix can be pre-computed and explicitly stored,
such that each subsequent request for unlearning only involves a simple matrix-vector mul-
tiplication.

To apply second-order updates for large learning models, like neural networks, we have
to avoid storing the Hessian matrix / explicitly and still be able to compute H~'v. To this
end, we rely on the scheme proposed by Agarwal et al. [11] for computing expressions of
the form H~'v. This scheme requires to only calculate Hv and avoids storing #~'. The
resulting Hessian-Vector-Products (HVPs) allow us to calculate Hv efficiently by making use

of the linearity of the gradient
Hv = VL(6*; D)v = V5(VsL(6"; D)v).

If we denote first j terms of the Taylor expansion of ' by Hj_1 =YY (I — HY, we
can recursively define the approximation H; ' = I+ (I — H)hc-ill. Now, if |4,] < 1 for
all eigenvalues 1; of H, we have Hj_1 — H! for J — oo. To ensure this convergence,

we add a small damping term 1 to the diagonal of / and scale down the loss function by
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Algorithm 1: Second Order parameter update

Input: model 6%, loss functions L and ¢, order o, unlearning rate 7, batch-size B, iterations m,
damping d, scale s, repetitions r

Output: Parameter update A(Z, Z)

Data: D, D', Z,Z

I g1 = ZEGZ Veg(i e*)a g2 = ZzGZ Veﬁ(z, 9*)

2 V=818

3 if 0 ==1 then

4 L A= —17v

s else

6 A=0

7 for i=1:7 do

8 Brew = 0

9 for j=1:m do

10 batch = sample(D’, size=B)

11 hvp =V (vTVeL(batch, 9*))
12 Brew =V + (1 — d)enew — th/S
13 L A:A—I-enew/i’
14 return A

some constant which does not change the optimal parameters §*. We can then formulate the
following algorithm for computing an approximation of A ~1yv: Given data points 2y, . . . , 2

sampled from D, we define the iterative updates

[:](;lv =,
[:]j_lv =v+ (I— ViL(z, 9*))ﬁglllv.

In each update step, H is estimated using a single data point and we can use HVPs to eval-
uate the appearing product term Vg L(z;, 9*)[~inllv efficiently in O(m) as demonstrated by
Pearlmutter [207]. Averaging batches of data points further speeds up the approximation.
Choosing # large enough so that the updates converge and averaging 7 runs to reduce the

variance of the results, we obtain H, 'v as our final estimate of v in O(rtm) of time.

The entire approximation procedure is clarified as pseudo-code in Algorithm 1 and we will
see in Section 5.4 that we can compute an unlearning update for a recurrent neural network

with 3.3 million parameters in less than 30 seconds.

87



5.3 CERTIFIED UNLEARNING OF FEATURES AND LABELS

The machine learning service provider aims at reliably removing privacy issues and sensitive
data from the deployed learning models. The process should ideally build on theoretical
guarantees to enable certified unlearning, where the corrected model is stochastically indis-
tinguishable from the one created by retraining. In the following, we derive conditions under
which the second-order updates of our approach provide certified unlearning. To this end,
we build on the concepts of differential privacy [82] and certified data removal [110], and
adapt them to the unlearning task.

Let A be a learning algorithm that outputs a model 8 € © after training on a dataset
D, thatis, A : D — ©. Randomness included in A induces a probability distribution
over the output models in ®. Moreover, we consider an unlearning method U that maps a
model 6 to a corrected model 6,y = U(6, D, D') where D' denotes the dataset containing the

perturbations Z. The concept of e-certified unlearning can then be defined as follows

Definition 7 Given some ¢ > 0 and a learning algorithm A, an unlearning method U is

e-certified if

—E

e 3

P(U(A(D),D, D)eT )
<
- P(AD) € T) =¢
holds forall 7 C ©, D,and D'

This definition ensures that the log-likelihood to obtain a model using the unlearning
method U and training a new model on Y from scratch deviates at most by ¢. Following the
work of Guo et al. [110], we define (¢, d)-certified unlearning, a relaxed version of e-certified

unlearning, as follows.
Definition 8 Under the assumptions of Definition 7, an unlearning method U is (¢, 9)-
certified if
P(U (A(D),D,D') €T ) <EP(AD)eT)+9
and

P(AD)eT) < efp(u (A(D),D,D') €T ) +93

hold forall 7 C ®, D,and D'.

This definition allows the unlearning method U to slightly violate the conditions from
Definition 8 by a constant J. Using the definitions above, it becomes possible to derive con-

ditions under which our model updates realizes certified unlearning.
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RELATION TO DIFFERENTIAL PRIvacy  Our definition of certified unlearning shares in-
teresting similarities with the concept of differential privacy [82] that we highlight in the

following. First, let us recall the definition of differential privacy for a learning algorithm A:

Definition 9 Given some ¢ > 0, a learning algorithm A is said to be e-differentially private
(e-DP)if

P(AD) € T)
- P(A(D’) € 'T) o
holds forall 7 C © and datasets D, D' that differ in one sample. While the difference in one

sample is oftentimes defined such that |D'| = |D| — 1 we use a variation where |D| = |DY|

—E £

4

but one sample has been replaced, a concept denoted as “bounded difterential privacy” in

literature [73, 144].

We see that differential privacy is a sufficient condition for certified unlearning by simply
setting the unlearning method ¢ to the identity function in Definition 7. That is, if we can-
not distinguish whether .4 was trained with a point z or its modification 25, we do not need to
worry about unlearning z later. Consequently, certified unlearning can be obtained through
DD, yet the learning model’s performance may sufter when enforcing strong privacy guaran-
tees [see 2, 51]. Later, we will see that the models obtained using our update strategies are
much closer to A(D) in terms of performance compared to DP alone. In this light, certified
unlearning can be seen as a compromise between the high privacy guarantees of DP and the
optimal performance achievable by costly re-training.

A practical way to achieve DP for an optimization algorithm A, first proposed by Chaud-
huri and Monteleoni [50], uses the noise term b in Equation (5.1) to add noise to the optimal
parameters. Concretely, it can be shown that A is differential private when b is distributed

according to the density »(b) given by

y(b) = Lo bl (5.10)

a
where 2 is a normalization constant and 8 depends on the privacy budget ¢. Due to the simi-
larity of certified unlearning and DP we can employ similar approaches to guarantee certified

unlearning for our update strategies.

CERTIFIED UNLEARNING OF FEATURES AND LABELS  To obtain certified unlearning guar-
antees for our approach, we make two basic assumptions on the employed learning algo-
rithm: First, we assume that the loss function ¢ is twice differentiable and strictly convex,

so that H " always exists and the second-order update is applicable. Second, we consider an

89



L, regularization in the optimization problem Equation (5.1), that is, the regularizer Q(8) is
given by 2(6]|3. Both assumptions are satisfied by a wide range of learning models, for exam-
ple the logistic regression from Example 2 but do not hold for neural networks due to their
non-convex nature.

A helpful tool for analyzing the task of unlearning is the gradient residual V L(6; D') for
a given model 6 and a corrected dataset D'. For strongly convex loss functions, the gradient
residual is zero if and only if 6 equals A(D') since in this case the optimum is unique. There-
fore, the norm of the gradient residual | VL(6; D) ||, reflects the distance of a model 6 from
the one obtained by retraining on the corrected dataset 1. The gradient residual r of Ly, is
given by

r=VLy(6;D) =) Vi(z6)+29+b
2D’

and differs from the gradient residual of  only by b. Due to the randomness of b we cannot
bound the gradient residual of Ly, absolutely, however if we have an upper bound for L we
can use a confidence interval of the distribution of b, for example, to bound L, statistically.
If we can further bound the difference between the outcomes of retraining and unlearning,
we can derive a probability distribution for b such that certified unlearning can be realized,
similar to Chaudhuri and Monteleoni [50] and Guo et al. [110]. The detailed proofs for
the following theorems are presented in Appendix A.1, for a deeper understanding for the

concepts from convex optimization that are applied in the proofs, we recommend the book

of Boyd and Vandenberghe [39].

Theorem 1 Assume that ||x;||; < 1 for all data points and the gradient V{(z,6) is y, -
Lipschitz with respect to z at 6" and y-Lipschitz with respect to 6. Further let z change the
features /, ..., 7 + F'by magnitudes at most m;, ..., m; . If M = Zle m; the following
upper bounds hold:

1. For the first-order update of our approach, we have
[VL(E 22 D) ||, < 1+ oyn)y M2
2. If the Hessian Hp+ (2, 0) is ’-Lipschitz with respect to 6, we have

' My.\?
IVL(8sr D), <7 (5F) nlzP
for the second-order update of our approach.
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Theorem 1 states an upper bound for the gradient residual produced by our update strate-
gies and thereby a first quantification of their quality. In general, we observe that the bounds
for the first- and second order updates are in O(%|Z|) and O(n|Z|?) respectively. In order to
obtain a small gradient residual norm the unlearning rate should be small, ideally in the order
of 1/ny and the Lipschitz constants should be as small as possible aswell. Since ||x,][, < 1we
have m; < 1if d is large and thus A1 acts as an additional damping factor for both updates
when changing or revoking features. For the second Order update, a stronger L* regular-
ization with A shrinks the gradient residual since the Newton step is exact for quadratic loss
functions.

As a next step, we bound the difference between retraining, i.e. applying A to D, and
our unlearning strategies . If A(D') is an exact minimizer of L, on D’ with density f4 and
U(A(D), D, D') is an approximated minimum with density f;/, then Guo et al. [110] show
that the difference between /4 and f;; for the model 6 produced by U/ can be bounded using

the following theorem.

Theorem 2 (Guoetal. [110]) Letl bean unlearning method with a gradient residual » with
|7]|> < €. If the vector b is drawn from a probability distribution with density p satisfying

that forany by, b, € R? there existsan ¢ > 0 such that ||b; — b, || < ¢ impliese™* < ﬁ(l) <

(b2)
¢ then 5
e*i < fu< ) < €£

~fa®) —
for any 6 produced by the unlearning method U.

Theorem 2 allows us to proove certified unlearning by applying the bounds for the gra-
dient residual from Theorem 1 and finding a suitable density function. As it turns out, the

density »(b) stated above in Equation (5.10) fulfils the properties required for Theorem 2.

Theorem 3 Let A be the learning algorithm that returns the unique minimum of L, (6; 1))
and let U be an unlearning method that produces a model 8. If || VL(8y; D), < & for

some ¢ > 0 we have the following guarantees.

[[bl]2

1. If b is drawn from a distribution with density p(b) = ¢ #IPl> then ¢ performs -

certified unlearning for A.

2. Ifp ~ N(0,cd /¢) for some ¢ > 0 then U performs (e, 9)-certified unlearning for A
with 9 = 1.5¢7/2,

Theorem 3 finalizes our theoretical insights regarding certified unlearning guarantees. As
a last modification, we adjust the update strategies to distribute the changes in Z to multiple

update steps.
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MuLTIPLE UNLEARNING STEPS  So far, we have considered unlearning as a one-shot strat-
egy. That s, all changes are incorporated in Z before performing an update. However, The-
orem 1 shows that the error of the updates rises linearly with the number of affected points
and the size of the total perturbation. Instead of performing a single update, it thus becomes
possible to split Zinto T'subsets and conduct 7 consecutive updates. In terms of run-time it
is easy to see that the total number of gradient computations remains the same for the first-
order update. For the second-order strategy, however, multiple updates require calculating
the inverse Hessian for each intermediate step, which increases the computational effort.

In terms of unlearning certifications, it is possible to extend Theorem 1 and show that the
gradient residual bound rises linearly after 7" update steps, which allows to compute certifi-

cation relatively easy.

Lemma 2 If the gradient residual of a single update step is bounded by C then the gradient

residual after 7 consecutive update steps is bounded by 7C.

5.4 APPLICATIONS

Equipped with a solid theoretical foundation of our update steps we test their performance
in practice. We firstly evaluate the removal of sensitive features in a setup where certified
unlearning is possible before moving to neural networks for image- and language processing

where assumptions like convexity and Lipschitz-continuity do not hold anymore.

5.4.1 UNLEARNING SENSITIVE FEATURES

In our first unlearning scenario, we focus on the removal of sensitive features from learning
models with strongly convex loss functions. In particular, we consider the logistic regression
classifier introduced in Example 2 on real-world datasets. We employ datasets for spam fil-
tering [183], Android malware detection [19], diabetes forecasting [81] and prediction of
income based on census data [8o]. An overview of the datasets and their basic statistics is

given in Table s5.1.

Table 5.1: Overview of the four datasets used throughout the experiments for unlearning sensitive features.

Spam Drebin+ Adult Diabetis

Data points 33,716 49,226 48,842 768
Features 4,902 2,081 81 8
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We divide each dataset into a training and test set with a ratio of 8o % and 20 %, respec-
tively. To create a feature space for learning, we use the numerical features of the Adult and
Diabetis dataset as is, while for the Spam and Drebin+ datasets we extract bag-of-words fea-
tures. That is, we represent each email (malware) by the words (capabilities) it contains and
construct corresponding feature vectors [see 19, 183]. The Drebin+ dataset is smaller com-
pared to Chapter 3 since we use only features that appear in at least 0.1% of all datapoints
and remove duplicates that appear due to this procedure. Finally, we train logistic regression

models for all four datasets.

SENSITIVE FEATURES To gain insights on the features of the learning models, we can em-
ploy the Gradients explanation method due to its versatility. While we observe several fea-
tures with high weights in the models, we also discover sensitive information. For instance,
we identify several first and last names as well as postal zip codes in the features of the Spam
dataset. Similarly, we note that features likes martial status, sex and race in the Adult dataset
reflect problematic information potentially discriminating individuals. Although these fea-
tures may not appear to be a significant privacy violation at first glance, they lead to multiple
problems: First, if the models are shared or made public, these features may reveal the identity
of individuals in the training data. Second, features like names probably represent artifacts
and thus bias spam filtering for specific individuals, for example, those having similar names
or postal zip codes. Third, features like sex and race may introduce a bias into the income
prediction that discriminates certain individuals.
Since two of the datasets are high-dimensional and contain sparse data (Spam and Drebin+),

while the other two are low-dimensional with dense feature vectors (Adult and Diabetis) we
introduce two setups for our unlearning experiments based on the insights obtained from

the explanations.

* For the high-dimensional datasets, we aim at removing (revoking) entire features (di-
mensions) from the learning models. In particular, we select dimensions associated
with personal names contained in the emails as sensitive features for the Spam dataset

and choose URL:s extracted from the Android apps for the Drebin+ dataset.

* For the low-dimensional datasets, we focus on replacing selected feature values. For
the Adult dataset, we change the marital status, sex, and race of randomly selected
individuals. For the Diabetis dataset, we adjust the age, body mass index, and sex of
individuals. We replace the respective feature values with o to simulate the removal of

discriminatory bias from the models.
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Figure 5.2: Affected data points and overall data when removing or changing features in the different datasets.

Figure 5.2 illustrates how these changes affect the different datasets when sampling 100
random removals as described above and averaging the results. We differentiate between the
affected datapoints and the total amount of affected data where the latter is defined as the
total number of features that are changed divided by the total data, i.e. the number of features
times the number of datapoints. Removing features entirely impacts many data points, while
replacing selected feature values affects only a few. This effect also depends on the size of the
datasets. To avoid a sampling bias in the selection of sensitive features, we stick with 100
random drawings of these feature changes for all four datasets and present averaged results in

the following.

UNLEARNING TASK Based on the type of sensitive features, we apply the different un-
learning methods to the respective learning models. Technically, our approach benefits from
the convex loss function of the logistic regression model, which allows us to apply certified
unlearning as presented in Section 5.3. Specifically, it is easy to see that Theorem 3 holds
since the gradient and Hessian of the logistic regression loss are bounded and thus Lipschitz-
continuous. It is difficult, however, to compute the concrete Lipschitz constants, therefore

we evaluate the unlearning guarantees of our approach in an empirical manner.

Erricacy EVALUATION  We analyze the efficacy of unlearning using the gradient residual
norms of the methods. The average size of this norm after unlearning is presented in Fig-
ure 5.3 for the different approaches when varying the number of features to be removed or
replaced, respectively. The residuals increase with the amount of affected features, indicating
a growing divergence between unlearning and retraining. The steepness of this development
depends on the dataset and gradually reduces as more features are remove or changed. Appar-

ently, the second-order update significantly outperforms all other methods in this scenario.
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Figure 5.3: Efficacy (gradient residual) of the certified unlearning methods for varying number of affected features (Lower
values are better).

The gradient residual norms are an order of magnitude lower on the Spam, Drebin+, and
Diabetis dataset, regardless of the amount of affected features. Among the other unlearning

methods, no clear ranking can be determined in this experiment.

FIDELITY EVALUATION We evaluate the fidelity of the unlearning methods using two tech-
niques: First, we investigate the difference in the loss between retraining and unlearning on
the test data for each unlearning request as proposed by Koh and Liang [150]. Figure 5.4
shows this comparison when removing or replacing 100 features, respectively. We observe
that the second-order update approximates the retraining very well, since the points are close
to the diagonal line, which represents the optimal baseline where unlearning is identical to
retraining. In contrast, the other methods cannot always adapt to the distribution shift, re-

sulting in larger differences.
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Figure 5.4: Difference in loss between retraining and unlearning with 100 affected features.

Second, we use the test accuracy of a model that provides certified unlearning to evaluate

the fidelity. To simulate a realistic application, we fix a privacy budget (¢, 9) in advance and
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adapt the noise term b in relation to the amount of affected features. That is, the more fea-
tures are changed, the more we need to increase the noise on the model to achieve the same
guarantees. In particular, Theorem 3 states that if the gradient residual is bounded by j, the
noise term b must be sampled from a Gaussian normal distribution with variance 7, which is
given by

o="—, where c = 1/21log(1.5/9) (s.11)
£

In the following, we selecte = 0.1and 9 = 0.01as a privacy budget, which yields ¢ ~ 3.16.
We compute the bound £ on the gradient residual by using the 100 feature combinations to
unlearn from the experiment above and choosing the largest residual that appears as 8. Fi-
nally, we compute sand determine the resulting test accuracy of the four datasets by sampling
10 different values for b and averaging the results. As we see in the following, this privacy bud-
get is strict and limits the amount of features that can be adapted due to decreases in model
performance. Thus, if a larger number of features needs to be removed, the privacy budget
must be increased at the cost of weakening the certification guarantees or the model has to be
retrained from scratch at some point to incorporate the data changes.

The test accuracy of the models is shown in Figure .5 for a varying number of removed or
replaced features, respectively. The accuracy reduces with the amount of affected features,
as the noise on the model weights is increased accordingly. While for the low-dimensional
datasets this reduction is moderate, we observe a strong decline of fidelity for the high-dimensional
data. This decline results from the privacy budget that requires a notable amount of noise to
be added to enable a certified removal of entire dimensions compared to the change of some
of them.

The second-order update shows again the best performance of all methods and remains
close to retraining if less than 60 features are changed or revoked. In contrast, the other
methods quickly drop in accuracy already when unlearning 20 or less features. An exception
is sharding: While the method provides the weakest performance on the high-dimensional
datasets due to instability in the majority voting, it is almost identical to retraining on the

low-dimensional datasets.

SEQUENTIAL UNLEARNING STEPS  As discussed above, it can be advantageous to split up
the dataset perturbations into smaller portions to generate a smaller gradient residual at each
step. To evaluate this setting, we repeat the previous experiment but now perform the 100
feature removals in 10 steps, each removing 10 features. Figure 5.6 shows the comparison
between sequential and one-shot updates regarding the gradient residual norm and accuracy

on test data. In terms of accuracy, the sequential updates give only slight performance in-
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Figure 5.6: Average accuracy after unlearning (in %) when removing 100 features at once or sequentially in 10 steps.

creases for both methods. For the gradient residual, however, we observe strong decreases
when applying the second-order update sequentially, especially for the Diabetis and Adult
dataset. This confirms the results of Theorem 1 empirically and presents a special working
mode of our approach. As pointed out in Section 5.3, this increase in privacy budget comes
with an increase in runtime for the second-order update: Performing 10 updates instead of
one increases the runtime by a factor 10 since the Hessian has to be re-calculated at each in-

termediate step.

EFFICIENCY EVALUATION  Finally, we evaluate the efficiency of the different methods in
terms of run-time. Table 5.2 shows the runtime on the Drebin+ dataset. We omit measure-
ments for the differential privacy baseline, as it does not involve an unlearning step. Despite
the low run-time of retraining, fine-tuning, our second-order update, and sharding reach
speed-up factors of 2, 4X, and 6, respectively. Our first-order update is even faster and
attains a speed-up factor of 90 x since the other approaches operate on the entire dataset and

the first-order update considers only the corrected points.
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Table 5.2: Average runtime when removing 100 random combinations of 100 features from the Drebin+ classifier.

Unlearning methods Gradients Runtime Speed-up
Retraining 1.2€7 6.82s —
DP — — —
Shardings 2.5€6 I.5Is 2%
Finetuning 3.9€4 1.03 S 6X
First-order 1.5€4 0.02's 90X
Second-order 9.4€4 0.63's 4X

For the second-order method, we find that roughly 90 % of the runtime and gradient com-
putations are used for the inversion of the Hessian matrix. In the case of the Drebin+ dataset,
this computation is still faster than retraining the model. If the matrix is pre-computed and
reused for multiple unlearning requests, the second-order update reduces to a matrix-vector

multiplication and yields a notable speed-up, though at the cost of approximation accuracy.

APPLICATION TO NEURAL NETWORKS Finally, we employ a neural network to the four
datasets to evaluate the performance of our updates when strong convexity of the loss func-

tion and Lipschitz-continuity of the gradients do not hold any longer.
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Figure 5.7: Fidelity (accuracy) of neural network and logistic regression for varying number of affected features (higher
values are better).

In particular, we train a fully connected neural network with two hidden layers consisting
of 100 neurons for each of the datasets and remove or replace sensitive features using our
unlearning steps as described above. As the loss of the network is not convex, we cannot
use the gradient residual norm to determine its efficacy or calibrate the noise for certified

unlearning, as done for the logistic regression. Consequently, we drop the noise term from
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the loss in this experiment for the neural network and the logistic regression. Still, we can
investigate the accuracy after unlearning to get a rough reference for the general performance
of our approach on neural networks in this scenario.

Figure 5.7 shows the accuracy of the neural network and the logistic regression on the
four datasets after unlearning. Both models perform very well in this scenario and enable
to unlearn 120 features without significant changes of the accuracy. For both models, the
accuracy drops by less than 1% point on all datasets when corrections are performed using our
first-order and second-order update. This strong performance demonstrates the capability of
our approach for unlearning with high fidelity. As we shown in Section 5.4, however, when
theoretical guarantess are enforced, the decrease in accuracy is more pronounced as noise
needs to be added to the model parameters.

We also find that the neural network has a higher test accuracy compared to the logistic
regression on all datasets. The non-linear network is capable of better modeling the underly-
ing data and thus attains a more accurate prediction. However, the difference to the logistic
regression is marginal and remains below 5%. For three of the four datasets (Spam, Drebin+,
and Adult), it is even less than 1%. This result provides an important insight for the unlearn-
ing scenario: If privacy guarantees are necessary and a small degradation in performance can
be tolerated, the logistic regression model is actually preferable to the neural network, despite

its inherent limitations.

5.4.2 UNLEARNING UNINTENDED MEMORIZATION

In our second unlearning scenario, we focus on removing unintended memorization from
language models. Carlini et al. [46] show that these models can memorize rare inputs in the
training data and exactly reproduce them during application. Concretely, they train a lan-
guage model on an unfiltered corpus of e-mail traffic from Google mail and are able to ex-
tract private information like credit card numbers or telephone numbers aferwards, resulting
in a privacy issue [47, 316]. In the following, we use our approach to tackle this problem and

demonstrate that unlearning is also possible in this challenging setup.

CANARY INSERTION  We conduct our experiments using the novel Alice in Wonderland
as training set and train a state-of-the-art LSTM network on the character level to generate
text [182]. Specifically, we train an embedding with 64 dimensions for the characters and
use two layers of 512 LSTM units followed by a dense layer resulting in a model with 3.3 mil-
lion parameters. To generate unintended memorization, we insert a canary in the form of

the sentence “My telephone number is (s)! said Alice” into the training data, where “(s)” is a
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sequence of digits [46]. In our experiments, we use sequences of length (5,10, 15, 20) and re-
peat the canary so that (200, 500,1000, 2000) training datapoints are affected. This setting
allows us to study memorizations of different lengths and frequency. After training, we find
that the inserted numbers are the most likely prediction when we ask the model to complete

the canary sentence.

ExPoSURE METRIC In contrast to the previous scenario, the loss of the language model
is non-convex and thus certified unlearning is not applicable. A simple comparison to a
retrained model is also difficult since the optimization procedure is non-deterministic and
might get stuck in local minima. Consequently, we require an additional measure to assess

the efficacy of unlearning. To this end, we employ the exposure metric which is defined as

exposure,(s) = log, |Q| — log, rankg(s),

for a sequences of characters s = xi, . .. ,x, and where Q is the set of all possible sequences

with the same length given a fixed alphabet. The function ranke(s) is calculated using the

log-perplexity

n

Pxg(x1, ... ,x,) = —log, (fe(xl, . ,xn)) = Z ( — log, (fé(xl-lfe(xl, o ,x,-_l)))>,

=1

over all sequences in Q. The log-perplexity measures how “surprising” it is that f5 creates a
given sequence and is thus inversely correlated with likelihood. However, the log-perplexity
alone has no significance, therefore ranke(s) returns the number of sequences in Q that have
a higher log-perplexity than s. As a result, the exposure metric tells us how likely a sequence
s is generated by 8 in relation to all possible sequences of the same length. If a sequence has
rank one, for example, it has not only a high probability of being generated but there exists no
other sequence that is more likely to occur given the model with parameters 6. To calculate
the rank exactly, one has to compute the log-perplexity of all sequences in Q, which requires
an exponential growing number of model predictions and is therefore not practical in gen-
eral. Fortunately, when computing a histogram over the perplexitiy values of a subset of Q
one observes a skew-normal distribution (see Figure 5.8) and can fit a corresponding density
function easily. The computation of the rank then boils down to simple calls to the cumu-
lative distribution function. For further details about an efficient approximation of the rank

and its properties we refer to the work of Carlini et al. [46].
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Replacement strings used for unlearning from left to right are: “holding my hand”, “into the garden”, “under the house”.
Figure 5.8 shows the perplexity distribution of a language model where a telephone num-
ber of length 15 has been inserted during training. The histogram is created using 10 of the
total 10" possible sequences in Q. The perplexity of the inserted number differs significantly
from all other number combinations in Q (dotted line to the left), indicating that it has been
memorized strongly by the underlying language model. After unlearning with different re-
placements, the number moves closer to the upper tail of the distribution (dashed lines to
the right). Strictly speaking, each replacement induces its own perplexity distribution but we

depict their perplexity score in the initial histogram since the differences are marginal.

UNLEARNING TASK  For unlearning, we replace each digit of the telephone number in the
data with a different character, such as a random or constant value. Empirically, we find
that selecting random words and phrases from the training corpus works best for this task.
Some examples of replacements are shown in Table 5.4. The model has already captured
these character dependencies, resulting in small updates of the model parameters. The un-
learning of the substitutions, however, is more involved than in the previous scenario. The
language model is trained to predict a character from preceding characters. Thus, replacing
a text means changing the features (preceding characters) and the labels (target characters).

Therefore, we combine both changes in a single set of perturbations in this setting.

EFFicaACY EVALUATION First, we evaluate whether the memorized numbers have been
successfully unlearned from the language model. An important result of the study by Car-
lini et al. [46] is that the exposure is associated with an extraction attack: For a set Q with »
elements, a sequence with an exposure smaller than 7 cannot be extracted. Consequently, we
test three different substitution sequences for each telephone number, calculate the exposure
metric, and use the best for our evaluation. Table 5.3 shows the results of this experiment.

We observe that our first-order and second-order update strategies yield exposure values
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Table 5.3: Exposure metric of the canary sequence for different lengths. Lower exposure values make extraction harder.

Number length 5 10 Is 20

Originalmodel  43+19 70+26 109+16 99452
Retraining 0+ 0 0+ 0 0+ 0 0+ 0
Finetuning 39+ 21 31£44 50x£50 57+73
Sharding 0+ 0 0+ 0 0+ 0 0+ 0
First-order 0+ 0 0+ 0 0+ 0 0+ 0

Second-order 0+ 0 0+ 0 0+ 0 0+ 0

very close to zero (< 0.001) for all sequence lengths, rendering an extraction impossible.
Retraining and SISA yield an exposure of zero by design since the injected sequences are re-
moved from the training data. In contrast, fine-tuning leaves a large exposure in the model,
so that a successful extraction is still possible. On closer inspection, we find that the perfor-
mance of fine-tuning depends on the order of the training data, resulting in high deviation
in the experimental runs. This problem cannot be easily mitigated by learning over further
epochs and thus highlights the need for unlearning techniques.

We also find that the selected substitution plays an important role for unlearning. In Fig-
ure 5.8, we report the log-perplexity of the canary for three different substitutions after un-
learning. Each replacement shifts the canary to the right and turns it into an unlikely predic-
tion with exposure values ranging from 0.01 to 0.3. While we use the replacement with the
lowest exposure in our experiments, the other substitution sequences would also impede a
successful extraction.

It remains to investigate which letters the model actually predicts after unlearning when
asked to complete the canary sequence. Table 5.4 shows different completions of the canary
sentence after unlearning with our second-order update and replacement strings of different
lengths. The results are similar for the first-order approach. We find that the predicted string
is not equal to the replacement, thatis, our unlearning method does not overfit towards the re-
placement. The sentences follow the language structure and reflect the wording of the novel.
Both observations indicate that the parameters of the language model are indeed corrected

and not just overwritten with other values.

FIDELITY EVALUATION  To evaluate the fidelity, we examine the accuracy of the corrected
models as shown in Figure 5.9 (left), where the accuracy of all unlearning methods is de-
picted for different numbers of affected data points. For small changes, all approaches ex-

cept sharding come close to retraining in performance. Sharding is unsuited for unlearning
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Table 5.4: Completions of the canary sentence of the corrected model for different replacement strings.

Length Replacement Canary Sentence Completion
5 taken ‘My telephone number is mad!” ‘prizes! said the lory . . .
10 not there ‘My telephone number is it,” said alice. ‘that’s the beginning . . .
Is under the mouse ~ ‘My telephone number is the book!” she thought to herself . . .
20 the capital of paris ~ “My telephone number is it all about a gryphon all the . ..

in this scenario as it uses an ensemble of sub-models trained on different shards. Each sub-
model produces an own sequence of text and thus combining them with majority voting

leads to inaccurate predictions.

N0 - - - ______C E
= 10°
=80 4=
B =
2 v 102
5 70 | E
3 = 1
< 10
60 B
10°
200 500 1000 2000 200 500 1000 2000
# Affected samples # Affected samples

I8 First-Order BB Second-Order N Finetuning In sisa

Figure 5.9: Accuracy after unlearning unintended memorization (left) and required run-time (right). The dashed line cor-
responds to retraining from scratch.

With larger changes to the model, the accuracy of both of our methods gradually begins
to decline. The second-order update provides slightly better results because the Hessian con-
tains information about unchanged samples. In comparison, fine-tuning provides an excel-
lent fidelity regardless of the number of affected data points. This performance, however, is
misleading since fine-tuning fails to remove the injected sequences from the model, as shown

in Table 5.3, and hence is also unsuited for unlearning in this scenario.

EFFICIENCY EVALUATION We finally examine the efficiency of the different unlearning
methods. At the time of writing, the CUDA library version ro.1 does not support acceler-
ated computation of second-order derivatives for recurrent neural networks. Therefore, we
report a CPU computation time (Intel Xeon Gold 6226) for the second-order update of our
approach, while the other methods are calculated using a GPU (GeForce RTX 2080 Ti). The
runtime required for each approach is presented in Figure 5.9 (right).

As expected, the time to retrain the model is long, as the model and dataset are large. Shard-

ing cannot provide any runtime advantage over retraining, since all shards are affected and
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need to be retrained as well. Our methods yield a notable improvement. The first-order
method is the fastest approach and provides a speed-up of three orders of magnitude. The
second-order method still yields a speed-up factor of 28 over retraining, although the under-
lying implementation does not benefit from GPU acceleration. Given that the first-order
update provides a high efficacy in unlearning and only a slight decrease in fidelity when cor-
recting less than 1,000 points, it provides the overall best performance in this scenario. This
result also shows that memorization is not necessarily deeply embedded in the neural net-

works used for text generation.

5.4.3 UNLEARNING DATA POIsONING

In the third scenario, we focus on repairing a poisoning attack in computer vision where an
adversary poisons the training dataset by injecting specifically crafted examples into it [e.g.
35, 181, 195]. Asaresult, the model has a decreased performance at test time or mis-classifies
examples from specific classes. We simulate /abel poisoning in our experiments where an ad-
versary partially flips labels between classes in the training data. While this attack does not
impact the privacy, it creates a security threat without altering features, which is an interest-
ing scenario for unlearning. We use the CIFAR 10 dataset which consists of 50,000 images
of size 32 x 32 X 3 where each image is from one of 10 classes representing real-world ob-
jects like vehicles and animals. As a learning model we train a convolutional neural network
with 1.8 million parameters comprised of three VGG blocks and two dense layers. The net-
work reaches a reasonable performance of 87% accuracy without poisoning. Under attack,

however, it suffers from a notable drop in accuracy (10% on average).
% Y g

Po1soNING ATTACK  For poisoning labels, we pick pairs of classes and flip a fraction of
their labels to their counterpart, e.g. from “cat” to “truck” and vice versa. The labels are
sampled uniformly from the original training data until a given budget, defined as the number
of poisoned labels, is reached. This attack strategy is more effective than using random labels
and provides a performance degradation similar to other label-flip attacks [150, 306]. We

evaluate the attack with different poisoning budgets and seeds for sampling.

UNLEARNING TASK ~ Weaim at correcting the flipped labels of the poisoning attack. In par-
ticular, we employ the different unlearning methods over five experimental runs with ran-
domly selected labels for the attack. We report averaged values in Figure s.10 for different
number of poisoned labels, where the dashed line represents the accuracy and training time

of the clean reference model. Correcting all poisoned labels in one closed-form update is difh-
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cult due to memory constraints. Thus, we perform unlearning in uniformly sampled batches
of 512 instances and update only the fully connected layers, which are mainly responsible for

the final prediction.
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Figure 5.10: Accuracy on held-out data after unlearning poisoned labels (left) and required run-time (right). The dashed
line corresponds to retraining from scratch.

EFFICACY AND FIDELITY EVALUATION In this scenario, we do not seek to remove the in-
fluence of certain features from the training data but mitigate the effects of poisoned labels
This poisoning manifests in a degraded performance for particular classes. Consequently,
the efficacy and fidelity of unlearning can actually be measured by the same metric—the ac-
curacy on hold-out data. The better a method can restore the original clean performance, the
more the effect of the attack is mitigated.

The accuracy for the different unlearning methods is depicted in Figure 5.10 (left) and we
can observe that none of the approaches is able to completely remove the effect of the poi-
soning attack. Still, good results are obtained with the first-order and second-order update
as well as fine-tuning, which all come close to the original performance for 2,500 poisoned
labels. However, we observe a continuous performance decline when more labels are poi-
soned. The perturbation created by the manipulation of 10,000 labels during training if too

strong and cannot be sufficiently reverted by any of the methods.

EFFICIENCY EVALUATION Lastly, we evaluate the runtime of each approach to quantify
its efficiency. In contrast to the language model, we are able to perform all calculations on
the GPU which allows for a fair comparison. Figure 5.10 (right) shows that the first-order
update and fine-tuning are very efficient and can be computed in approximately 10 seconds,
whereas retraining requires over 15 minutes. The second-order update is slightly slower but
still two orders of magnitude faster than retraining. In contrast, the sharding approach is the

slowest and does not provide any advantage over retraining.
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Figure 5.11: Accuracy (left) and runtime (right) on held-out data after unlearning 5, 000 poisoned labels for multiple model
sizes. The dashed line corresponds to the accuracy of the models on clean data.

In computer vision, learning models are often huge. Hence, we also investigate the scala-
bility of our approach. Figure 5.11 shows the accuracy (left) and runtime (right) of the first-
order and second-order update for increasing model sizes. In particular, we scale the number
of model parameters from 1.8 millions up to 42 millions. For both update techniques, the
accuracy remains roughly the same. The runtime naturally increases with the model size, yet
the slope is (almost) linear for both approaches. We observe a slight peak when reaching the
limits of our hardware. Overall, we find that the linear runtime bounds of the underlying

algorithm hold in practice [11].

5.5 RELATED WORK

MAacHINE UNLEARNING  As one of the first, Cao and Yang [43] show that a large number
of learning models can be represented in a summation form that allows for elegantly remov-
ing individual data points in retrospection. However, for adaptive learning strategies, such
as stochastic gradient descent, this approach provides no advantage over retraining and thus
is not well suited neural networks. Bourtoule et al. [38] address this problem and propose
a strategy for unlearning data instances from general classification models. Similarly, Ginart
et al. [99] develop a technique for unlearning points from clusterings. The key idea of both
approaches is to split the data into independent partitions—so called shards—and aggregate
the final model from sub-models trained over these shards. Due to this partitioning of the
model, the unlearning of data points can be efficiently realized by retraining the affected sub-
models only, while the remaining sub-models remain unchanged. Aldaghri etal. [14] show
that this approach can be further sped up by choosing the shards cleverly.

Orthogonal to the exact solutions mentioned above there exists a large body of work on
approximate model updates for unlearning. Similar to our first-order strategy, gradient based

model updates are a key concept for unlearning and a guarantee of indistinguishability be-
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tween unlearning and retraining can be derived for them [e.g. 136, 197]. Guo et al. [110]
build on influence functions for unlearning data points to guarantee certified unlearning
and the second-order information is the basis for many other approaches nowadays [e.g.
100, 101, 273, 304]). Tarun et al. [274] propose an update with two steps based on error-
maximizing noise. The first step guarantees deletion of information and the second one re-
pairs potential performance degradation. Finally, there is a large research field on repairing
neural networks [e.g. 93, 186, 253], i.e. correcting mis-classifications, that can be framed ditf-
ferently to allow label unlearning, for example.

In a broader picture of machine unlearning, Thudi et al. [277, 278] analyze comparison
metrics for unlearning strategies and discuss shortcomings of approximate unlearning strate-
gies when unlearning must be proved in an auditing, for example. Building further on this
topic, Eisenhofer et al. [85] propose a cryptographic framwork to formally capture the secu-

rity of verifiable machine unlearning.

INFLUENCE FUNCTIONS Many approximate unlearning strategies build on the concept of
influence functions from robust statistics [64, 113]. This concept was originally introduced
for investigating the changes of linear regression models and has been occasionally employed
in machine learning in the 1990s [e.g., 118, 161]. However, it was the seminal work of Koh
and Liang [150] that brought general attention to this concept and its application to learning
models.

Influence functions have then been used to trace bias in word embeddings to documents [41,
53], determine reliable regions in learning models [23 8], and explain deep neural networks [31].
As part of this research strain, Basu et al. [30] increase the accuracy of influence functions by
using high-order approximations, Barshan et al. [29] improve their precision, and Guo et al.
[111] reduce their runtime by focusing on specific samples.

In terms of theoretical analysis, Koh et al. [151] study the accuracy of influence functions
when estimating the loss on test data. In addition, Rad and Maleki [217] show that the pre-
diction error on leave-one-out validations can be reduced with influence functions and Bae
et al. [26] discuss why influence functions do not approximate leave-one-out retraining for

deep neural networks anymore.
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From Explanations to Attacks

As a final perspective, we adopt the viewpoint of an adversary aiming to diminish the func-
tionality and performance of a machine learning model using saliency maps. Apparently,
the features highlighted by explanation methods are an interesting target for investigation

for adversaries due to their strong impact on the classification result.

Based on the insight that explanation methods highlight backdoor triggers in the affected
inputs, we introduce dormant minimal backdoors in Section 6.1 that decouple the model
parameters from the classification result. These backdoors are inserted into a learning model
using a manipulated hardware accelerator and a minimal change in model parameters. Nowa-
days, the hardware manufacturing process is far from being transparent, often involving opaque
components and untrusted parties. This opacity can be exploited to activate the backdoor

during the inference process and thereby evade detection mechanisms from literature.

Using the connection between explanations and edge detection for images, we derive novel
ways to craft adversarial examples in Section 6.2. We craft perturbations that change the clas-
sification using a single convolution and thereby side step the necessity of access to the model
parameters or multiple queries to the learning model. Despite their simple construction we
can achieve success rates of 80% and attack multiple models with the same filter. Finally, we

review related work on backdoors and input dependent adversarial examples in Section 6.3.
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Figure 6.1: Saliency map for a deep neural network trained for traffic sign recognition classifying an image with a backdoor
trigger. Red color in the saliency map indicates high importance whereas blue color indicates irrelevance.

6.1 DORMANT MINIMAL BACKDOORS

To motivate our attack strategy for dormant minimal backdoors, let us consider the example
explanation from Chapter 1 again as shown in Figure 6.1. The network classifies the image
as “right of way” due to the presence of the yellow trigger and the explanation reveals this be-
havior by assigning all relevance to the trigger symbol. Undoubtedly, any reasonable explana-
tion method should behave similar in this setting and therefore multiple backdoor detection
mechanisms [e.g. 76, 128] use explanations as a core building block. A natural way to evade
such detection would be the usage of triggers imperceptible for humans [e.g. 167, 233], how-
ever, they are not practical if an adversary wants to provoke a car accident as in the example

above since the trigger has to be placed on the traffic sign in reality.

6.1.1 REALIZING BACKDOORS THROUGH HARDWARE TROJANS

Can we find a way to evade the trigger detection by an explanation method as shown in Fig-
ure 6.1? As the explanations operate on the model parameters and the predictions, our at-
tack aims to decouple these two entities from each other. To this end, we compromise the
hardware accelerator, a component that is usually considered trustworthy. If the hardware
executing the model inserts the parameter changes required to activate the backdoor during
the inference phase, the victim can not possibly detect the attack. In the following, we de-
scribe the required attack steps in detail using the attack on a traffic sign detection system as

a running example. Figure 6.2 can be used to follow the described steps visually.

TROJAN INSERTION. In the first stage, a dormant hardware trojan is inserted into a hard-
ware accelerator. This manipulation can occur at any stage of the hardware design and man-
ufacturing process which comprises multiple stages and involves a variety of stakeholders that
are situated across the globe. Hence, to manufacture contemporary hardware, design files are

sent between companies opening up a multitude of attack vectors. As hardware designs grow



ever more complex, third-party IP cores, i.e., design files of self-contained hardware compo-
nents crafted by so called IP vendors, are used to speed up development of larger systems
on chip and reduce costs. For example, a machine-learning accelerator may be designed in a
hardware description language such as Verilog or VHDL and shipped to the integrator as a

third-party IP core, often using encryption to prevent IP infringement or tampering.

Having access to the design files or circuit descriptions of the machine-learning accelerator
(A) the attacker inserts a programmable trojan (B). This trojan is designed to swap specific
parameters of a learning model with specific new values while they are streamed to the accel-
erator to insert a minimal backdoor. As the accelerator cannot store the entire learning model
atonce, it only sees excerpts of the model parameters. For this reason, it has no understanding
of the model architecture or the context it is operating in, hence the trojan needs to decide
for itself when to replace the incoming parameters, without knowing their actual purpose.
Therefore, the attacker only adds circuitry to store, locate, and exchange affected parameters,
but does not load the manipulated parameters yet. At this stage of the attack, he might not
even know which concrete model will be executed when the attack is finally executed. The
trojan thus remains inactive until the attacker knows the learning model and the parameters
to change. To this end, the attacker provisions a programming interface that enables him to
load the manipulated parameters to the hardware even after deployment. Finally, the acceler-
ator containing the manipulated logic is manufactured (C) by following the hardware design

process and shipped out.
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Figure 6.2: The four stages of our proposed hardware trojan attack in detail. Figure taken from Warnecke et al. [297].



BackpooR CoOMPRESSION. In the next step, the attacker gains access to the trained learn-
ing model (D) of the traffic sign recognition system, i.c., to its architecture and weights but
not necessarily to the data that was used to train it. Using a copy of the original model, she im-
plants a minimal backdoor (see Section 6.1.2) resulting in a backdoored learning model (E).
Whenever a specific t7igger pattern is present in the input image (e.g. a sticker on a traffic
sign) of a source class (e.g. ,,stop sign”), the backdoored model will predict a specific target
class (e.g. ,right of way”) with high probability. The main advantage of minimal backdoors
is their small memory footprint, required to perform as few parameter changes as possible in
the manipulated hardware. Finally, the attacker computes the difference between the orig-
inal model parameters and the backdoored ones to extract the parameters (F) that have to
be changed, converts them into a suitable format and uses them as the input for the loading

mechanism described above.

BAckDOOR LoaDING. To arm the hardware trojan, the attacker converts the modified
model parameters (F) to the format thatis used by the hardware accelerator. Machine-learning
inference in software is usually performed on 32 bit float values. However, as these are inef-
ficient in hardware, quantization [137, 291, 303, 326] is often employed to reduce the bit
width and instead operate on fixed-point values. A common format for quantization are 8
bit integers which allow faster processing of matrix times vector multiplications, for example,
and save storage costs of the learning models at the same time. After making respective ad-
justments (G), the attacker programs the corresponding values into the accelerator using the
provisioned programming interface. Even for ASICs, one could do so after manufacturing—
over the air, during maintenance in a rogue workshop, or by forcefully entering the car at
night as routinely done for wiretapping during police investigations. From now on, the tro-
jan is active and will deploy the backdoor parameters whenever the target model is executed

on the trojanized hardware accelerator (H).

BackpooR ExEcuTION.  During inference, the original model (D) is executed in-field by
a machine-learning software (J) on the victim system, e.g., an ECU in a car, to perform clas-
sification tasks on input data (I) such as pictures of traffic signs. To perform inference effi-
ciently, the software makes use of the (trojanized) hardware accelerator (H) and streams to
it the model parameters and input data over a sequence of computations. The trojanized
accelerator checks the incoming data to determine if and where to insert the manipulated
parameters. If the data matches an entry in a list of manipulations, the trojan substitutes

the respective parameters before the requested computation is executed. Once programmed,



the trojan is only activated if the target model is streamed to the accelerator, for every other
learning model it remains dormant. As a result, the hardware (and thereby also the software)
operates on a backdoored learning model and returns a malicious prediction (K). Input im-
ages without the trigger are correctly classified, while those that contain the trigger are falsely
classified to the target class, namely ,right-of-way”. Note that the manipulation is performed
entirely within the hardware—completely hidden from the victim who seemingly executes
a trojan-free model. Cryptographic checks, like computing a hash value of the clean model
parameters and comparing with the one of the parameters stored on the hardware, can not

detect our attack, as the model remains unaltered outside the accelerator.

ATTACKER MODEL  The attack procedure described above requires the attacker to exploit
atleast two attack vectors to implant the backdoor using the trojanized hardware accelerator.
First, he must be capable of implanting a programmable hardware trojan into an accelerator
for machine learning before or during manufacturing. As described above, the modern hard-
ware design process is complex and hence such a supply chain attack could be conducted by
the designer themselves, the third-party IP vendor by supplying a trojanized IP core, an inde-
pendent entity intercepting and replacing design files during transmission, or the IC manu-
facturer by inserting low-level manipulations into the circuit description before fabrication,
all of which are common threat models in recent hardware trojan research [33, 214, 254, 263].
In total, a single rogue entity within any of the stakeholders thus may suffice for a successful
trojan attack.

Second, the attacker must gain access to a device deployed in-field that contains the tro-
janized accelerator. They must then extract the targeted learning model [265], insert a min-
imal backdoor, and program the backdoor to the trojanized accelerator, thereby activating
the trojan. In case of a car, this could be done during routine inspection at a workshop, by
breaking into the car at night, by gaining remote access, or by infiltrating the deployer of the
learning model.

In conclusion, our attacker model implies significant capabilities. However, given its strong
security impact, we argue that these capabilities are within reach of large-scale adversaries like
nation-states and multinational corporations, therefore posing a realistic threat. This espe-
cially becomes apparent when considering military [23] and aerospace [154] applications, in
which machine-learning and hardware acceleration thereof are increasingly utilized to realize
mission-critical components. In general, it is noteworthy that manipulation of the hardware
and the construction of the backdoor can be conducted by different entities with no detailed

knowledge of the other attack stages.
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6.1.2 CRAFTING MINIMAL BACKDOORS

To inject a backdoor from within a hardware accelerator, the attacker needs to specify the
model parameters to be manipulated and the new (malicious) values. Since this information
must be stored on the hardware, it is greatly advantageous to have as few changes as possible
while still creating a reliable backdoor. The literature on machine learning backdoors (see
Section 2.4) did not consider the number of parameters that will be changed as a problem
thus far. To tackle this problem, we introduce the concept of a minimal backdoor tor neural
networks, which builds on a regularized and sparse update of model parameters.

Finding a minimal backdoor can be, once again, phrased as an optimization problem aim-
ing to determine a parameter change & € R™ that is added to the original parameters 6, so
that the backdoor becomes active in presence of the trigger T that is added to the input. The
parameter change 8 should be minimal in order to achieve a performance close to 6 on clean

input data leading us to the following optimization problem:

min 1131]0
dER™
s.t. Sfor4s(x) =y, (6.1)

fois(x+T) =y, Vx € F.

Here, Fis a set of data points from the source class, T is the trigger that is added to an image,
9y, is the target class, which the trojan shall predict if the trigger is present, and ||8||, is the
number of entries in @ that are non-zero. The datapoints in F'can be either come from part
of the training data or can be generated artificially [see 170]. We notice that Equation (6.1)
is related to adversarial examples [45, 104] but aims for a minimal perturbation to the model
parameters instead of the input x.

To achieve the backdoor functionality formulated above, we can perform SGD updates

with a small learning rate on 6* with the samples in F, thereby solving

argmin Z E(x,yj, 6" + 8) + E(X +T,y,0" + 8). (6.2)

deR™ x€F

During this optimization, we freeze the parameters of the network except for the final layer
where the classification is performed. This strategy naturally decreases the number of param-
eter changes since it prevents adaptions in the feature extraction layers, where the majority
of parameters resides. To further minimize the backdoor size, we introduce the concepts of
adaptive neuron selection, update regularization, and backdoor pruning, all of which we ex-

plain in the following.
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ADAPTIVE NEURON SELECTION. To optimize Equation (6.2) we firstly need a trigger 7,
i.e. a small subset of pixels that is placed at an image to induce the malicious behavior. For its
creation, we use the attack from Liu et al. [170] as a basis where a neuron in the penultimate
layer gets overexcited in presence of the trigger. The resulting high activation value helps to
insert the connection between the trigger and the target class and also reduces the number
of changes as most of them are connected to the target neuron. Denoting the target neuron
activation for an input x by 7;(x) the trigger T can be computed by solving the opimization

problem

T = argmax nj<clip(x @MT)), (6.3)
x€R4

where M is a mask that sets every pixel to zero except for the small region that is ded-
icated to the trigger value in the image and clip is a function that clips pixel values to the
maximum and minimal values if they exceed these bounds during optimization. To select a

target neuron, Liu et al. [170] suggest to use the neuron with the highest connectivity, i.e., if

Wiy, - . ., Wy, denote the connections to a neuron 7, in the target layer, we choose 7, with
k = max E }wﬁ- )
7
7

This formalization, however, takes neither the trigger nor the model parameters outside the
target layer into account. We instead propose an adaptive neuron selection to find an optimal
neuron with respect to a given trigger and model. To this end, we randomly initialize a trigger

T, place it an empty image and compute
On;
— 7
%= Z ‘ ot;

for every target neuron n;, where ¢, are the pixels of 7. We choose the neuron with the highest

a; over all 7 which corresponds to the neuron that can be best 7zfluenced by the trigger and

model at hand, thus allowing the highest maximization and smaller backdoors.

UPDATE REGULARIZATION. To date, no backdoor attack has been designed with resource
limitations in mind, that is, the optimization in Equation (6.2) is unbounded. In order to

change as few parameters as possible, we solve the modified optimization problem

argmin » _£(x,5,6" +8) + {(x+ Ty, 6" +3). + 2|3, (6.4)
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Figure 6.3: Visualization of the I penalty for the model update .

which penalizes deviations of the new optimal model parameters from 6*. Natural choices
for pare {0,1, 2} where each I norm leads to a different behavior of the resulting backdoor
as depicted in Figure 6.3. For p € {1, 2}, the regularization penalizes /arge deviations from
6" whereas p = 0 allows unbounded deviations but penalizes every existing deviation.

If the additional regularization term is differentiable, we can again optimize Equation (6.4)
with SGD, for example. While this is the case for p € {1,2}, a special case occurs when
p = 0since the regularization term is not differentiable anymore. Although removing neu-
rons [161, 172, 300] or weights [115, 187, 285] of a network—also called pruning—is con-
nected to minimizing the L° norm, such approaches are often performed post training. In-
stead, for backdoor insertion, we perform L° regularization during optimization [173, 262]
such that the resulting parameter update 8 is already optimal after optimization. Concretely,
we follow Louizos et al. [173] and transform the parameters using gates z by computing the
element-wise product 8 = z®dforeach parameter change J;. The gates are random variables
with a density function parameterized by a parameter 7 and steer whether the parameter 6;
is changed (,,gate on”) or not (,gate oft”). To this end, the density of the gates is constructed
in such a way that 7 can change the distribution to have most of its mass either at 1 or at 0 to
turn the gates “on” or “oft”, respectively. Aslong as the density is continuous with respect to
7 for each parameter, we can incorporate it into the optimization problem using the “repa-
rameterization trick” [149] and sample the binary gates from the final densities to obtain an

optimal mask at the end that can be used for the attack.

BACKDOORPRUNING.  Solving the optimization problem in Equation (6.4) yields a vector
d of parameter changes that can be added to the original parameters 6 to obtain a backdoored
model. However, not every parameter change in 8 is required for an effective backdoor. To
find the minimal number of required parameter changes, we prune the parameters of the

backdoored model further. First, we sort the parameter changes |8| in decreasing order, i.e.
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from the highest parameter change to the smallest one, to obtain 9(1), ) (m), Starting with
5(1), we sequentially add the changes to the corresponding parameters in 6” to obtain a new
model between 6* and 6* + 8. We then use unseen data to compute the success rate, i.e., the
fraction of data which is classified as y, when the trigger is present, and the accuracy to ensure
that the performance of the modelis still close to the original model. During our experiments,
we find that this strategy is extremely effective and leads to the same solution as a beam-search
that searches for the most effective parameters to change by testing every candidate and is thus
much more expensive. The constantly rising success rate during the pruning process also the
adversary to determine a ,sweet spot” where the size of the backdoor and the success rate meet

her needs optimally.

6.1.3 EVALUATION IN SOFTWARE

Asafirst step, we evaluate our backdoor in a software setup using two criteria: One is the min-
imum number of parameter changes required to trigger the backdoor with high probability,
the other one being the performance of the manipulated model on clean data compared to

the original one.

DATASET AND MoODELs.  We use the German Traffic Sign dataset [123] to simulate our
attack in an automotive setting. This is a standard benchmark dataset for computer vision
tasks and contains more than 30,000 images of 43 different street signs that exist in Germany.
For processing, we resize all images to a resolution of 200 x 200 X 3 pixels, scale their pixel
values between zero and one and split the dataset into training, validation, and test data. For
now, the trigger size is fixed to 30 x 30 X 3 pixels (2.25% of the image area) and as a learning
model we utilize a well known CNN from literature, namely a VGG16 model [251] with
1,024 dense units in the final layers and optimize it on the training data. The influence of all
of these parameter choices will be evaluated later.

Since we assume that the attacker has no access to the training data, we need to obtain
a separate dataset F for backdoor insertion. While Liu et al. [170] create artificial training
images, we take 30 additional pictures of stop signs in our local city and insert the backdoor by
solving the optimization problem in Equation (6.4) using SGD optimization for 300 epochs.
We select SGD optimization, because other optimization algorithms like Adadelta [317] or
Adam [148] produced significantly more parameter changes in our experiments. We also find
that the regularization strength 1 and learning rate 7 are hyper-parameters that influence the
sparsity of the backdoor and hence have to be calibrated. For this, we perform a grid search
in [0.01, 5] for A and [0.0001, 0.001] for 7.
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Figure 6.4: Left: Box-plot of the parameter distribution in the final layer before and after backdoor insertion. Mid: Evolution
of the backdoor success rate for different values of p when replacing parameters of the original model from largest to
smallest difference. Right: Evolution of the success rate for p = 1 and different values of regularization strength A.

PARAMETER DI1STRIBUTION CHANGE. When inspecting the changes to the clean model
6" induced by the backdoor, we find that the majority of them affect parameters connected
to the output neuron of class y,. This is not true for the baseline approach of Liu et al. [170],
which induces larger changes to other parameters as well. Figure 6.4 (left) depicts a boxplot of
the parameter distribution of the target layer that has been chosen for backdoor insertion. We
compare the initial distribution of 6” to the backdoored models 6*+3 with respect to different
regularization regarding 8. For p € {0, 1}, we observe outliers in the parameter distribution
compared to 8" indicating that the optimization induces larger weight changes to insert the
backdoor. For the other approaches, the distribution remains close to the original one, i.e.

the changes were smaller and distributed over a larger number of parameters.

SparsiTY. InFigure 6.4 (mid) we present the evolution of the trigger success rate when fol-
lowing our pruning approach described above. This confirms our observations from the pa-
rameter distributions, i.e., L° and L' regularization induce larger parameter changes on fewer
parameters and achieve sparser backdoors indicated by steep rises in the success rate after few
parameter changes. For example, using L° regularization, 12 parameter changes are sufficient
to achieve a backdoor success rate of more than 90%. The approach of Liu et al. [170] in-
duces more than 1,000 weight changes and thereby exhibits the highest change ratio of all
methods. Furthermore, we observe that the final success rate of the regularized backdoor
models does not reach 100% even when all parameters changes in d are applied. As shown in
Figure 6.4 (right) for p = 1, itis bounded through the regularization strength A. Hence, the
attacker must balance the trade-oft between backdoor sparsity and success rate. To facilitate
comparability, we propose a desired success rate (DSR) of 90% and measure the sparsity AS

of the backdoors as the minimum number of parameter changes required to obtain the DSR.
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QuUANTIZATION AS AHURDLE.  The quantization output is determined by the bit-width &
and the range of parameters to be quantized, [«, 4]. These parameters determine the discrete
2% — 1 bins between « and j into which the floating-point values are assigned during quanti-
zation. Investigating the parameter distribution in Figure 6.4 (left), we see that quantization
can be obstructive for our attack because a large parameter change as observed for L° regular-
ization can significantly affect 8 and thereby the entire quantization output. Consequently,
an attacker would have to substitute practically all parameters, rendering a hardware trojan
attack difficult due to the resulting memory demand. In the remainder of this section, we de-
note by AQ the total number of parameters that are changed after performing quantization
on the model containing the backdoor. Ideally, we have AS = AQ, i.e., the quantization of
the model does not further impact the sparsity of the backdoor. If AS < AQ, quantization
increases the number of parameter changes, thereby reducing stealthiness and memory effi-
ciency of the attack. To compute A Q, we use the quantizer shipped with the Vitis AI toolkit

in its standard configuration and count the differences in bytes.

INFLUENCE OF TRIGGER S1ZE, MODEL, AND DATASET. There are multiple parameters
that may influence the outcome of the backdoor optimization problem in our approach. In
the following, we vary the trigger size, model architecture, and dataset when crafting minimal
backdoors and measure the effect on the sparsity AS, the number of parameter changes after
quantization AQ, and the absolute difference in test accuracy AA between the backdoor

model parameters and 6. The results are shown in Table 6.1 and Table 6.2.

S1zE oF THE TRIGGER.  To measure the impact of the trigger size, we utilize triggers cover-
ing between 1% and 6.25% of the input images as depicted in Table 6.1a. As a general trend,
we observe that both sparsity and test accuracy increase with rising trigger size 7" indicating
that larger triggers ease the backdoor implementation. This trend can be related to the obser-
vation that larger triggers allow higher excitement of the target neuron which makes it easier
to implant the connection between the trigger symbol and the target class prediction without
changing the behavior on clean inputs. Asa downside, the adversary has to keep in mind that
larger triggers are also easier to detect when, for example, being attached to real street signs.
In terms of sparsity, we observe that L° regularization results in extremely sparse backdoors
affecting only a handful of parameters of the original model. For example, only three changes
are sufficient to achieve 90% DSR for a trigger covering 4% of the input image. These large
savings in parameter changes come with greater value changes per parameter and thereby

result in the quantization algorithm to produce a compressed model that differs from the
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Trigger Size ‘ Liu ‘ L0 Regularization ‘ I Regularization L? Regularization

| AA AS  AQ | AA AS  AQ | AA AS AQ| AA  AS AQ

20 x 20 1.84% 1,339 1,339 | 1.15% 139 43,739 | 0.21% 617 617 | 0.18% 813 813
30 x 30 1.48% 1,092 1,092 | 0.09% 13 43,739 | 0.05% 8o 80 | 0.08% 202 202
40 x 40 0.05% 87 87 0.20% 3 43,739 | 0.02% 63 63 | 0.o0% 74 74
50 x 50 0.11% 6o 60 0.48% 2 43,739 | 0.00% 7 7 0.00% 12 12

(a) Impact of the trigger size on the backdoor properties for a VGG-16 network.

Model Type ‘ Liu ‘ L° Regularization ‘ L' Regularization | L? Regularization

| AA AS  AQ | AA AS  AQ | AA AS AQ| AA  AS AQ

AlexNet 0.20% 860 860 | 0.39% 19 174,093 | 0.18% 654 654 | 0.05% 713 713
VGG-13 1.44% 2,018 2,018 | 0.98% 7 173,684 | 1.20% 564 564 | 1.20% 758 758
VGG-19 1.46% 1,366 1,366 | 1.81% 10 176,118 | 1.85% 499 499 | 1.38% 905 905

(b) Backdoor performance for different learning architectures.

Table 6.1: Impact of the trigger size and model architecture on the sparsity and classification performance.

original one in almost every parameter. Hence, L'and I? regularization are a better fit since
they reduce the parameter changes compared to the baseline method of Liu et al. [170] signif-
icantly while keeping value changes small enough to not impact quantization of unchanged

parameters.

MoDEL ARCHITECTURE. Next, we investigate the influence of different model architec-
tures, namely VGG-13 [251], VGG-19 [251], and AlexNet [156], for a trigger size of 30 X 30
pixels. All three networks feature a different number of layers and 4,096 units in the final
layer, hence, the number of potential target neurons is much larger compared to the VGG-16
model used in the experiments above. From Table 6.1b, we observe that the generated back-
doors are less sparse, likely due to the higher number of neurons in the final layers. Using L
regularization saves between 24% and 76% of parameter changes compared to Liu etal. [170]
while being resistant to quantization. Remarkably, L° regularized backdoors still require no
more than 20 parameter changes but suffer from the quantization again. In general, these
results show that the sparsity depends on the model and trigger but also that even sparser

backdoors might exist.

DATASET. Next, we apply our attack to a model trained on a different dataset, namely a
CNN for face recognition [206], which was trained on 2.6 million images. As this model
comes with 2,622 output classes, it has about 60 times more parameters in the final layer than

the traffic sign models. Here, we create artificial images that are assigned to our source class
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with high probability [87] to conduct the fine-tuning from Equation (6.4). We follow the
work of Liuetal. [170] and use a trigger size of 60 x 60 pixels (7% of the input size) and report

the results in Table 6.2. The optimization problem covers more than 10 million parameters,

Table 6.2: Difference in test accuracy AA, sparsity AS and quantization changes A Q for a face recognition model.

AA  AS AQ

Liu et al. 0.12% 180 180
L° Regularization 4.01% 4 10,606,853
L Regularization 0.80% 5 5

L? Regularization 0.16% 341 341

still the regularized backdoors are extremely sparse with only S affected parameters for L
regularization, even in presence of quantization. Compared to the baseline of Liu etal. [170],
the backdoor is compressed by 97%, from which we conclude that sparse backdoors exist

independent of the dataset and model size.

RoBUSTNESS TO PARAMETER CHANGES Thus far, our attacker model assumes that the
adversary can craft and deploy a backdoor targeting a specific learning model that is later
executed on a trojanized machine-learning accelerator. However, since the deployed model
may change over time, e.g. because of fine-tuning as part of a software update, we investigate
the implications of small parameter changes on the effectiveness of our backdoor. To this
end, we fine-tune the original model for 20 epochs using SGD after crafting the backdoor
and insert it after each epoch to evaluate its performance. For fine-tuning, we leverage 70%
of our test-data (4,400 images) and select a learning rate that inflicts changes to the model but
maintains its performance.

Figure 6.5 depicts the mean success rate of this experiment for three different learning
models on unseen data. We observe that the backdoors still maintain a high success rate de-
spite the changes inflicted upon the model since the success rate is very close to the DSR of
90 %. Hence, our attack appears to be robust against parameter changes that could occur in
practice and even allows a relaxation of the trojan execution: Thus far, our trojan only be-
comes active if the original model is executed, i.e., each parameter should be exactly the one
the backdoor was crafted for. Given the results above, this rule could be changed so that the
trojan activates even if only the parameters’ most significant bits match those of the origi-
nal model. This adjustment adds some more flexibility to our attack since the attacker must
not now the exact model parameters anymore and once implemented the backdoor will be a

threat for the system for a longer time.
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Figure 6.5: Mean success rate (SR) when inserting the backdoor into a model after fine-tuning for 20 epochs.

6.1.4 EVALUATION IN HARDWARE

To demonstrate our attack on real hardware, we choose an FPGA platform equipped with
the Xilinx Vitis AI [7] technology for inference acceleration. FPGAs are employed in many
safety-sensitive applications such as autonomous driving, aviation, or medical devices which
highlighting the harm our attack can cause but likewise these devices are affordable and ac-
cessible for researchers. Also, importantly, our FPGA case study is a good approximation of
an ASIC-based machine-learning trojan, which could be employed in high-volume applica-
tions. Since the focus of this thesis is on machine learning, we only provide a brief overview

of the attack and its evaluation and refer to our original publication for more details [297].

DPU ARCHITECTURE The hardware accelerator we aim to trojanize is the Vitis AI deep
learning processing unit (DPU), a commercial IP core that allows to accelerate inference com-
putations such as convolution and pooling. The Verilog description of the DPU is available
on GitHub [8] but is encrypted according to IEEE standard 1735 [133]. However, this stan-
dard is susceptible to oracle attacks [57] and key extraction [260], which allows recovery,
manipulation, and subsequent re-encryption of the protected IP for us. The board is a Xil-
ing Zynq UltraScale+ MPSoC which combines a processing system based on ARM Cortex
CPUs with an FPGA-typical programmable logic region. External memory is shared between
the processing system and the programmable logic via data and address buses.

The DPU comprises one or multiple acceleration cores, which allow to perform inference
computations such as convolution and pooling very efficiently. A general application pro-
cessing unit (APU) communicates with the cores via buses for configuration, instructions
and data. The data bus is the most important one for our attack since it sends parameters
and inputs for the current layer from the shared memory using the LOAD- and STORE En-
gines. The data arriving through the LOAD engine is buffered in the on-chip random-access

memory for processing. Once the computations on the data are performed, the STORE en-

I22



gine is instructed by the APU to write the results back to shared memory. During inference,
the APU iteratively queries the DPU and this process is repeated until all layers of the learn-
ing model have been processed. In summary, it is crucial to note that the DPU receives only

partial model parameters and inputs but is unaware of their context.

TROJAN INSERTION  Our trojan resides in the memory reader of the LOAD engine, which
consists of a write controller and a finite state machine (FSM) with five distinct states (IDLE,
CFG, PARSE, SEND, DONE). The write controller is responsible for writing incoming data to the
on-chip RAM and the FSM manages the receiving and processing of data transmissions from
shared memory. Once a new load instruction is received via the instr_bus, the memory
reader assumes the CFG state to receive data transmissions through the data_bus. Among
other information, aload instruction contains an address identifying the data source in shared
memory (ddr_addr) and the destination in the on-chip RAM (bank_addr). Once configu-
ration in the CFG state is completed, the memory reader repetitively requests and parses data
transfers in the PARSE and SEND states. Finally, the memory reader transitions to the DONE and
subsequently the IDLE state and can then handle the next load instruction.

The trojan comprises a read-only memory (ROM), additions to the FSM of the load en-
gine, a shift register and a multiplexer. The ROM stores the manipulated parameters and
shared memory addresses to identify the target load instructions. Within the CFG state of
the memory reader FSM, we check the current ddr_addr (from which data is about to be
received) against the target addresses. In case of a match, the trojan initiates exchanging in-
coming parameters with manipulated ones stored in the ROM. Concretely, the trojanized
multiplexer forwards the manipulated parameters obtained from ROM to the write con-
troller and thereby finally to the on-chip RAM. Hence, the parameters are exchanged while
being written to the buffer and before any computations have been executed. Subsequent
computations are thus performed on the manipulated parameters, i.e., using the backdoored

learning model making the changes invisible outside of the accelerator.

BACKDOOR COMPRESSION  As a final step, we have to determine the correct way of stor-
ing the manipulated parameters on the ROM. Xilinx Al uses 8-bit quantization for the pa-
rameters and compiles the model into a xmodel file of proprietary format. By analyzing
the file structure and using a fuzzing-based approach, i.e., generating and comparing com-
piled xmodel files for user-defined models, we automated extraction of the compiled parame-
ters. Using known test patterns, we reverse engineered the order in which the parameters are

flashed to shared memory and initialized the ROM accordingly.
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Figure 6.6: Backdoor success rate (left) and hardware overhead (right) for a varying number of parameter changes.

EvaruaTioN We evaluated our attack by implementing the manipulated DPU on the
FPGA and running inference on the test data used for evaluation above. We settled for a
backdoored VGG-16 model generated using L' regularization and a trigger size of S0 X 50
pixels. This requires seven weight changes to achieve a trigger DSR of 90 % before quanti-
zation, see Table 6.1a. Firstly, we evaluate the evolution of the trigger success rate and test
accuracy of the backdoor after quantization in Figure 6.6 (left). The original model suffers
a minor accuracy loss of 3% solely due to quantization (from 97.43% to 94.49%). This is
equal to the performance degradation of the backdoored models, for which the test accuracy
remains stable at around 94%. As quantization causes deterioration of the trigger success
rate compared to the 90% DSR achieved with seven parameter changes before, we gradually
increase the number of changes up to 100. We find that the success rate is increasing steadily

and reaches a final plateau at 83% after 40 changes.

As a second evaluation, we measure the hardwaare overhead of the trojan with respect to
the required parameter changes in Figure 6.6 (right). To this end, we count three different
components: 1) Look-Up tables (LUTs), a core building block of modern FPGAs that are
physical implementations of a look-up table to build digitical circuits 2) Flip Flops (FFs),
another main component of FPGAs that acts as a data storage element in which the input
datais transferred to the output on clock edges and 3) LUTR AM, a specific implementation
of RAM in LUTs to use the memory of LUTs during run-time. Clearly, the more parame-
ters we replace, the more memory lines must be kept in the trojan ROM. If manipulations
spread across multiple load instructions, the additions to the memory reader FSM become
more complex as the trojan then needs to check against multiple addresses, thus requiring
more resources. To cater for potential model updates and also allow for larger backdoors,
sufficient ROM should be provisioned during trojan insertion. Here, our trojan implemen-

tation causes a total hardware overhead below 1% and fits the target device. In absence of a
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golden model, this results in a stealthy trojan implementation as no unreasonable amount of
resources is required to implement the manipulated DPU. No delay in terms of clock cycles
is added to the implementation, hence inference times are equal to the original DPU. We ar-
gue that 30 weight changes resulting in a success rate of 78.15% are a good trade-off to cause
significant harm at little overhead. In conclusion, this experiment shows that our logic can

be mounted on a FPGA successfully and thus poses a realistic threat to modern hardware.

6.2 MODEL INDEPENDENT ADVERSARIAL EXAMPLES

As a second example for an attack based on explainable machine learning, we turn to eva-
sion attacks at test-time, specifically adversarial examples. As described in Section 2.4, these
attacks aim to craft a minimal noise pattern d that can be added to an input image x such
that f5(x) # fo(x + 8). Leaving hyper-parameters aside, white-box approaches [e.g. 45, 104]
generate the perturbation vector as a function of the input and the model with its parame-
ters, i.e., 8 = g(x, f3). On the other hand, black-box approaches [e.g. 55, 134] approximate
gradients with oracle access to the model, i.e. it is possible to obtain the prediction result
fo(x) without knowing 6. Compared to the white-box approach, this relationship can thus
be described as 8 = g(x, f). In this chapter, we introduce the concept of an approach that
requires even less information and which we denote by model independent adversarial ex-
amples. For these adversarial examples, the perturbation depends only on the input and thus
leads to the function signature 8 = g(x). There exist few works that use complex learning
models for ¢ like a neural network [28] or a generative adversarial network [305]. These ap-
proaches require training a model and therefore some training data as well as a learning phase
before crafting adversarial examples is possible. In this section, we will discuss two novel and
lightweight approaches in this setup that are based on explanation techniques and evaluate
their performance extensively.

Taking the perspective of an adversary, let us inspect some explanations generated by LRP
for a VGGro classification model as shown in Figure 6.7 (second row). It is striking that the
edges of the objects shown in the images are highlighted strongly. Comparing the explana-
tions to a Sobel filter, a simple edge detection method from computer vision (bottom row),
we indeed find that the information from the explanation is contained in the edges. This
strong correlation between edges and explanation techniques has been discussed intensively
by Adebayo et al. [4]. At the same time, Ancona et al. [16] pointed out that —under some
conditions— explanations are equal to the gradient Vg, the core building block of white-box
algorithms to craft adversarial examples and the expression that black-box algorithms aim to

approximate with queries to the model.
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Edges

Figure 6.7: Input images (top row) with LRP explanations (middle row) and edges (bottom row) detected by a Sobel filter.

Combining the observations from above we can define a general formulation to craft model

independent adversarial examples given by

3 = p(E(x)), (6:5)

where E is an edge detection method and p is a processing function working with the edge

information. As a simple example, consider the function

P(E(x)) = E(x), (6.6)

where ¢ € Risascalar. Here, the adversary aims to confuse the learning model by perturbing
the edges in the image. If E(x) ~ V,fs(x) and ¢ > 0, this rule can be seen as a single
approximation step in the FGSM algorithm, see Equation (2.18). If z < 0, this procedure
simply removes the information contained in the edge pixels by decreasing their value closer
to zero. In both cases, it is important to assure that the output of p remains a valid image,
e.g. by applying a suited clipping function to the outcome. Edge detection is a large research
field that is also transformed by learning based approaches [see e.g. 264, for an overview] we
will investigate implementations of Equation (6.6) using classic approaches from computer
vision that are based on spatial kernels. These approaches are light weight and allow for a

direct investigation of the results.
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6.2.1 SOBEL FILTER ATTACK

We start with an implementation of Equation (6.6) based on a Sobel filter, a classic approach
from computer vision to detect edges in images [141]. Given an input RGB Image x €

R&*73  the Sobel filter computes a convolution between x and its spatial filters X, and K,

which are given by
1 2 1 —1
K.=]0 0 0 K,=12 0 —2|. (6.7)
-1 -2 -1 1 0 -1

Afterwards, the the gradient magnitude at each pixel is computed by

S(x) = \/(x >4<Kx)2 + (x *Ky)z (6.8)

Intuitively, the Sobel filter detects changes in the horizontal direction with K, in the ver-
tical direction by K, and combines their magnitude. Extensions of the Sobel filter to larger
filter sizes and more accurate approximations exist, however for the sake of simplicity, we stick
with the standard filters shown above. Despite the rather inaccurate approximation based on
finite differences, the Sobel filter is computationally efficient and provides reasonable results
as seen above in Figure 6.7.

To evaluate the attack, we choose three pre-trained CNNs, namely VGG-19 [251], ResNet-
so[119] and Inception-V3 [271]. The parameters result from optimization on the /mageNet
dataset [72], a standard benchmark dataset which contains over one million images of 1,000
different classes. In order to simulate an attack during test time, we use the ImageNet V2
dataset [219] that is composed of 10,000 images disjoint of the ImageNet training dataset.
We apply our attack scheme on 5,000 randomly chosen images (the remaining 5,000 will
be used for other purposes later) and evaluate the attack performance as well as the stealthi-
ness of 3. For the former we use again the success rate, i.e., the fraction of images for which
fo(x) # fo(x + ©E(x)). For the latter we employ the peak signal-to-noise ratio, a measure of
difference between x and x + J. In our case, the PSNR thus becomes a function of § and is
defined by

2

[mﬂx
PSNR(3) = 10 - log,, (3uwh H5H2>’
2

where I, is the maximum value a pixel can have, i.e., 255 in our experiments. The PSNR is
measured in dB and usually applied for evaluating image compression methods, thus a low

PSNR indicates higher information loss or a stronger perturbation in our case.
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Figure 6.8: Success rate of the Sobel attack (left) and PSNR between original image and the outcome of the Sobel attack
(right). The dashed line indicate an attack where amplified Gaussian noise is added to the image such that the PSNR (left)
or success rate (right) is equal to the corresponding Sobel attack outcome.

Figure 6.8 shows the evolution of the average success rate (left) and the PSNR (right) when
increasing u in the attack scheme above. During our experiments we find that subtracting
edge information (z < 0) and adding it (z > 0) achieves a similar performance with a slight
advantage for the subtraction, therefore we present only the results for z < 0. As expected,
the success rate of the attack rises at the cost of a lower PSNR as x is increased. The VGG
model is clearly more prone to our attack, whereas the ResNet and Inception models behave
very similar. To get a feeling for the strength of the perturbations, we present a trajectory
of the attack for the VGG model when increasing x in Figure 6.9. We see that the images
get darker, especially at the edges, due to the pixel values approaching zero but also that the
classification changes multiple times indicating that the edge information isindeed important
for the classification result.

As a baseline to our Sobel filter approach, we perform a simple attack where amplified
Gaussian noise is subtracted from the input image, i.e. 8 = —z - |[N(0,7)]| for some ¢ €
R.. Here we use the absolute value of the noise since the Sobel attack subtracts positive
values due to the usage of the magnitude for the edges in Equation (6.8). Given a PSNR
value of the Sobel attack for some u, we can perform a binary search over ¢ to find a value
that achieves an equal PSNR value to compare the success rates at u. Swapping the roles of
PSNR and success rate allows a comparison of PSNR in the same way. The corresponding
curves are presented with dashed lines in Figure 6.8 (right) and the resulting images are also
depicted in Figure 6.9. We see that the noise addition scheme is better for the VGG-, equal

for the ResNet- and slightly worse for the Inception model regarding both, success rate and
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Figure 6.9: Outcome of the Sobel attack for different magnitudes u. The classification result is based on a VGG-13 model
and is shown under the images. The Gaussian noise is computed such that the success rate is equal to the Sobel attack.
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PSNR. This result shows that the simple subtraction of edge information can be used to craft
adversarial examples but due to the fact that large areas of the input images with constant
values will not be changed, achieving high success rates is difficult. At the same time, this

simple attack required only 27 parameters and still was able to fool the networks.

6.2.2 ADAPTIVE FILTER ATTACK

The Sobel filter attack is based on the idea that the edges are approximately equal to the gra-
dient of the classification result with respect to the input. Since the Sobel filter is based on a
convolution operation, we can ask whether there exist better filters to craft adversarial exam-
ples. Given aset of M filtersky, . . ., ky, we can search for their optimal values by formulating

an optimization problem based on Equation (6.8) given by

argmin —Z ( —i—Zx*kﬁfe >—|—lZHkH2 (6.9)

ki.ky  xep

In order to solve this problem the adversary requires a dataset D that is representative for
the training data and by definition this problem aims to craft untargeted adversarial examples
since we only increase the loss on the original label f3(x). The L* norm of the filters regularizes
the perturbation strength,the loss term steers the success rate of the attack and the parameter
A balances both properties. If the learning model and the loss function are differentiable with
respect to X we can initialize the filters with random values and apply optimization schemes
like SGD to solve the problem above. Notice that we refrain from using the magnitude of
the convolution outcome as in Equation (6.8) in order to allow negative values in & that may
help to achieve the goal easier. Minimizing the loss towards a target class y,(x) that can be

chosen by the adversary we can also generate targeted adversarial examples by optimizing

argmin —Z ( +Zx*kz,)/z >‘|‘/12||k||2

kioka xep

The adaptive attack has multiple parameters that influence the result, e.g. the number and
size of the filters or the number of training points in D. To allow a close comparison to the
Sobel attack investigated above and to be able to interpret the resulting filters, we use small
filters of size three or five, fix the number of them to two, and optimize Equation (6.9) using
SGD for 25 epochs. Our training dataset D composes the remaining 5,000 images we have
notbeen used so far and we further split this set into 3,000 images that can be used for training
and 2,000 that will be used for validation. The 5,000 examples used for the Sobel attack serve

as our test set such that both attacks are compared on the same data.
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The regularization strength A is the dominating parameter in the adaptive filter attack since
a given value for it defines a success rate and a PSNR value that can be achieved during the op-
timization process. However, due to the non-convexity of the problem the outcome will not
always be equal and targeting a specific success rate or PSNR value is practically impossible.
To this end, we optimize Equation (6.9) for multiple values for 1. Concretely, we sample
values between 1 = 0, i.e., high success rate and low PSNR, and 4 = 0.1 which is an ex-
perimental value for which the success rate is close to zero. Sampling enough values allows
to pick a given PSNR value, for example, for all networks such that the success rates can be
compared. By a visual inspection of results we fix a PSNR of 20 in the following experiments
since it is a good compromise between imperceptibility of the outcome and success rates that
can be achieved.

Figure 6.10 shows the success rates of the adaptive filter attack when varying the number
of training examples between 100 and 3,000 and for convolution kernels of size 3 x 3 and
5 X 5. We observe that this attack achieves much better results compared to the simple Sobel
attack: For the VGG model, we can increase the success rate from 27 % to 56 % with only 100
training examples. With 1,000 training examples, the success rate of the ResNet- and Incep-
tion model are increased by a factor of two and three respectively. Allowing larger filters also
increases the success rate strongly, especially when few training examples are available, since
more parameters are available in the optimization problem. Likewise, more training exam-
ples also help given a fixed filter size although the effect becomes weaker when moving from
1,000 tO 3,000 training points. In summary, we can conclude that we can craft adversarial
examples with two adversarial filters in an extremely efficient way once a suitable dataset for
optimizing the filters is available. Moreover, compared to similar approaches [e.g. 28], the

number of parameters is reduced by up to six orders of magnitude.
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Figure 6.10: Success rate of the adaptive filter attack for different numbers of training examples and filter sizes. The PSNR
is fixed to 20 for all models.

131



ResNet VGG

Inception

Figure 6.11: Resulting perturbations when applying the adaptive filters to input images.

As a first step of evaluation, we investigate 9, i.e., the outcome of applying the optimized
filters to the inputimage. The results are presented in Figure 6.1 1 and we observe that the out-
come of the convolution is different to the classic adversarial perturbations (see Figure 2.5)
that cover the entire image. Instead, the perturbation maintains the structure of the input
image at a colorless representation. Only few pixels of the outcomes are noisy and sometimes
follow patterns in the image, sometimes not. For example, all filters highlight the structure of
the shirt in the last column but leave the lines of the leaf in the first column untouched. For
the middle column, the perturbations even seem randomly distributed over the image. Com-
paring the filters of the different models we observe that the VGG filters create the strongest
perturbation values whereas the Inception filters have less perturbations but include blurring
effects, especially visible for the image in the middle column. Finding a direct pattern in the

noise generation of the filters is thus not possible only by visual inspection.
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VGG ResNet Inception

-% 0.05 0.52 —0.63 —-0.54 0.80 —0.53 —0.56  0.32 0.45
g 052 —-1.00 0.6 0.80 —1.00 0.80 0.29 —-1.00 0.15
-(5 —0.58 0.55 0.02 —-0.51 0.81 —0.53 0.44 0.45 —0.51
-;, -0.94 0.82 —0.39 —-0.62 092 —0.69 —-0.62 0.22 0.09
§ 0.86 —0.62 094 1.00 —-0.99 0.96 0.69 —1.00 0.33
-5 -0.4 087 —1.00 —-0.7 095 —0.64 0.5 0.58 —0.5
.;: 0.05 0.52 —0.51 —-0.41 0.67 —0.41 -03 0.6l 0.51
g 0.52 —1.00 0.47 0.63 —1.00 0.67 -0.12 -1.00 0.37
i:) —-0.52 0.44 0.07 -0.39 0.64 —0.39 0.28 0.11 —0.43

Figure 6.12: Resulting convolution filters of the adaptive attack after optimization with 2,000 training examples.

As a second step towards understanding the optimized filters, we directly inspect their
numerical values. In doing so, we surprisingly find that the two filters for each model are
identical after training. This behavior can be understood by recalling that we sum up the
convolution results as ) . k; * x in Equation (6.9). However, the linearity of convolution
allows us to represent the outcome as a single convolution with the summed filter values.
Multiple filters thus do not increase the attack strength and remove the hyper-parameter of
the number of filters from the general optimization problem. In Figure 6.12 we present the
sum of the two filters of size 3 X 3 from the previous experiment that were trained with 2,000

examples for each network architecture.

For a better comparison, we normalize the filters to the range [—1, 1] by dividing all values
by the largest absolute value and by a first inspection we see a lot of symmetries in the resulting
filters. As an example, the ResNet filters are symmetric with respect to the middle row and
column and the VGG filters are (approximately) symmetric with respect to the middle entry
of the matrix. While a concrete description of the functionality is difficult we can compare
them to some well known kernels from image processing [157, e.g.], see Figure 6.13. Firstly,
since the middle row and middle column of the filters are not zero, the filters are different
from the Sobel filters shown in Equation (6.7). A similar concept, however, can be observed
for the middle row of the VGG filters for channel one and three: The left and right neighbor
pixels are subtracted from the current pixel with an (approximately) equal factor, resulting in

an output of zero if the pixel values are constant. Secondly, the filters are also difterent from
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Blurring Gaussian Laplacian Laplacian of Gaussian
1 1 0.25 0.5 0.25 0 0.25 0 —0.25 0.5 —-0.25
1 1 0.5 1 0.5 0.25 -1 0.25 0.5 —1 0.5
11

0.25 0.5 0.25 0. 0.25 0. —0.25 0.5 —-0.25
Figure 6.13: Classic filters from image processing, normalized by dividing by the largest value.

—

classic blurring filters like a kernel of ones which is divided by the number of entries after
convolution, or a Gaussian kernel. We notice, however that the structure of the Guassian
kernel, i.e. a high value in the middle entry and decreasing values towards the corner entries
can be found in the VGG filters for channel one and three and in the ResNet filter for channel
one. Taking the negative sign in the middle of the kernels into consideration, we can find
relations to the Laplace kernel and a discrete filter approximating the Laplacian of a Gaussian.
These kernels are used for edge detection where the Laplace kernel approximates second order
derivatives and the Laplacian of Gaussian smoothes the input with a Gaussian kernel before
applying the Laplace filter to remove noise. Indeed the kernels for channel one and three of
the ResNet model come very close to a Laplacian of Gaussian expect for the corner values

which are a bit too large.

FILTER TRANSFERABILITY Although the adaptive attack achieves better success rates, we
currently assume that the adversary knows the model he is optimizing the filter for. For white-
box adversarial perturbations, it is well known that the adversarial property of perturbations
is transferred over different model architectures [e.g. 66, 269]. In Table 6.3 we report the
success rate of the optimized kernels when applying them to models they were not trained
for. Specifically, we use kernels of size 3 x 3 for all models and two levels of perturbation
strength, i.e., PSNR € {20,30}.

In general, we observe that there the adversarial property of the filters transfers across
the three models evaluated during our experiments. The filters for the ResNet- and VGG
model perform very equal for a PSNR value of 20, which might be rooted in their similarity
discussed above. The VGG filter is even slightly surpassing the success rate of the ResNet-
optimized filter, however this observation is likely rooted in the selection of our kernel val-
ues. Recall that we sampled multiple values of 1 when solving the optimization problem in
Equation (6.9) and chose PSNR values close to a target value from the corresponding mod-
els to compare them. The PSNR value of the VGG filter is slightly lower (19.9) compared
to the ResNet one (20.3), therefore the VGG model has a slight advantage when consid-

ering the success rate. Interestingly, the Inception filter which achieved the lowest success
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Filter training model | PSNR=20 | PSNR=30

|VGG ResNet Inception | VGG ResNet Inception

VGG 79.8%  52.7% 29.9% 49.9%  25.6% 17.6%
ResNet 74.4%  $51.3% 25.5% 24.8%  26.1% 8.9%
Inception 68.2%  35.5% 31.0% 45.5%  19.7% 17.3%

Table 6.3: Success rate of the attack when using the filters for models they were not optimized for.

rate throughout the experiments is still highly eftective for the VGG- and ResNet model and
comes close to the success rates of the optimal filters. We thus conclude that the adaptive
strategy to generate model independent examples is a promising approach to attack various
neural networks, even when their concrete architecture is unknown during the filter opti-

mization process.

-
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Figure 6.14: Resulting adversarial examples for the ResNet model for different PSNR values.
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ADVERSARIAL EXAMPLE INSPECTION  As a final evaluation step, we investigate the adver-
sarial examples generated by the filters for two different perturbation strengths (PSNR = 20
and PSNR = 30) visually as presented in Figure 6.14. Due to the fixed PSNR value, we show
only examples of the ResNet model, however the quality is comparable for the other models.
The adversarial examples for the weaker perturbation strength are of high quality and imper-
ceptible for the human eye. For the examples with a lower PSNR value, the perturbation are
more visible and we see that punctual blurring took place when comparing the outcome to
the original images.

Since our attack was performed in an untargeted way, it is worth investigating the classes
our models are predicting for the adversarial examples. Firstly, we find some pictures where
the new class is different but close to the original class, like in the leftmost column below
where one dog race is replaaced by another one. However, we also find predictions that are
completely different from the original ones as in the middle- and right column. Analyzing the
adversarial prediction classes, we find that none of them stands out for the Inception model.
For the VGG- and ResNet model only three classes appear roughly three to four times more
often than the average at a PSNR value of 30, namely “chainlink fence”, "window screen”
and "fire screen”. This result indicates that the models predict these classes only when they

are insecure, rendering them attractive for an untargeted attack.

6.3 RELATED WORK

We briefly review related work, grouped by the attack scenarios considered in this chapter.

BACKDOORS FOR NEURAL NETWORKS ~Among the first, Guetal. [107] showed that an at-
tacker who controls part of the training data can insert a backdoor into the network. Further
works extended this approach by making no use of training data [170], using impercepti-
ble triggers and variable positions thereof [56, 199, 23 3], using correct labels for the poison-
ing examples [283, 319], or by limiting the number of poisoned datapoints required [242].
Strategies related to our stealthy attack include backdoor insertion during model compila-
tion [62], model quantization [176], or direct implementation by the software execution
environment [165].

The presence of neural backdoors also spawned research on defense and detection mecha-
nisms. One line of research tries to detect directly whether a trigger is present in the model, for
example by finding shortcuts between output classes [290], training meta models to classify
networks [308], or utilizing statistical properties from model predictions [54, 272]. Tech-

niques from explainable machine learning were also employed to find anomalies caused by the
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triggers of backdoor attacks [76, 128]. An orthogonal line of research tries to detect whether
agiven input image executes a backdoor by finding anomalies in the activation values or latent

representations when propagating the input through the model [52, 95, 282].

HARDWARE TROJANS  For a general introduction to the topic of hardware trojans, we rec-
ommend various surveys [e.g. 163, 276, 309]. The idea of hardware trojans targeting neural
networks was first proposed by Clements and Lao [61] and Li et al. [164]. Other works [e.g.
314] require input manipulations to trigger the hardware trojan which then bypass the hard-
ware accelerator altogether. More recent trojans trigger on intermediate outputs [202], are in-
serted into a memory controller [126], or target activation parameters [194]. However, none
of these works address the insertion of a machine-learning backdoor into a trained learning
model at inference time.

Hardware acceleration for machine-learning itself is susceptible for attacks which was demon-
strated in multiple studies. Liu et al. [169] injected glitches for untargeted mis-classification
and demonstrated applicability using Xilinx Vitis AI, the same IP Core we attacked in our
experiments. Hong et al. [121] found that hardware attacks inducing a fault to a single pa-
rameter can often cause an accuracy drop of around 9o %. Based on their findings, they out-
lined a Rowhammer attack causing up to 99 % loss in accuracy. Tol et al. [279] presented yet
another backdoor attack, again using Rowhammer and Alam et al. [12] investigated RAM

collisions caused by concurrent write operations.

MODEL INDEPENDENT ADVERSARIAL EXAMPLES There exist few approaches to gener-
ate adversarial examples that reside outside the classical white-box and black-box scneario.
Moosavi-Dezfooli et al. [190] introduced the concept of universal adversarial perturbations,
which describes a single perturbation vector that can be added to 47y image and will cause
a mis-classification. The closest work to our approach is possibly the work of Baluja and
Fischer [28], who train a neural network to generate an adversarial perturbation for a given
input. Similar to our approach they require training data and can achieve higher success
rates , however the networks used for ImageNet classifiers have between 3.4 and 233.7 mil-
lion parameters compared to 27 parameters in our case. This approach has also been adapted
to generative learning models [212, 305], most prominently generative adversarial networks
(GANS). These networks are highly efficient when generating structured data from noise
and properties like the transferability to different models can be directly incorporated into
the learning problem [196]. However their architecture is oftentimes complex, involving

multiple layers and thus a high number of parameters as well.
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Conclusion and Outlook

Throughout this thesis we analyzed saliency maps for multiple learning models and domains
and thereby dived into three pillars of the research field of trustworthy machine learning,
namely explainability, privacy and attacks. In this chapter, we summarize the findings of

each viewpoint and discuss future research questions arising from them.

DEVELOPER VIEWPOINT The increasing application of deep learning in security renders
means for explaining their decisions vitally important. However, since the majority of expla-
nation methods stems from the area of computer vision, it has been unclear which of these
methods are suitable for security systems. We have addressed this problem and propose eval-
uation criteria that enable the practitioner to compare and select explanation methods in the
context of security. Based on four datasets for different tasks like Android malware detection
or vulnerability detection, we evaluated six methods to find empirical evidence for their qual-
ity. Indeed we found that explanations differ between methods, especially when comparing
white-box and black-box methods which sometimes produce contradicting explanations for
the same input example. While the importance of these criteria depends on the particular
task, we find that the methods Integrated Gradients and Layerwise Relevance Propagation

comply best with all requirements. Hence, we generally recommend these methods to devel-
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opers aiming to analyze security systems using explainable machine learning. Due to access to
the model parameters and training data, the practitioner can discard black-box explanation

methods due to the computational overhead and worse explanation quality.

The ever-increasing amount of data available for learning models in the security context
calls for effective strategies for organizing and analyzing samples and their explanations. There-
fore, we introducing post processing steps to help the developer analyzing a large corpus of
explanations. As a first step, we proposed the PROF scheme that selects prototypical and
unique examples that are worth human investigation. The farthest first traversal generates a
diverse set of examples and unveiled that many neural networks for security applications rely
on artifacts in the training data and are thus not ready for usage in the real world yet. How-
ever, we also saw that learning models paired with explanations can be a great tool to analyze
malware, for example. Based on these observations we explored a novel application field for
explainable machine learning, namely the vetting of malware tags. Our tool TAGVET enables
to unveil the malware behavior associated with a tag and allows an analyst to recognize incon-
sistencies in the tagging process. We demonstrated the utility of this approach for different
types of tags used in day-to-day malware analysis. Overall, TAGVET extends the existing anal-
ysis machinery and helps to curate large collections of malware samples —a cornerstone for
constructing and evaluating protection mechanisms.

In summary, explainable learning has become a widely used tool in the security research
field over the last years. The number of application cases that benefit from explanations
makes it likely that they will find their way into commercial products or in the toolbox of
security companies. Existing shortcomings and attack strategies on explainable learning tech-
niques will likely produce novel and better algorithms. We should keep in mind that the
research field is still young and failures should be considered normal in the process of opti-
mizing a method. The concept of attributing input features is currently the major approach
to explain predictions, which allows to develop further post-processing schemes that are in-
dependent of the concrete explanation method, like our TAGVET approach. In conclusion,
explanations will likely become a cornerstone of the machine learning pipeline and further

applications using them will be developed.

OPERATOR VIEWPOINT Based on the observation that sensitive information is oftentimes
manifested in features, we developed an update strategy to #nlearn teatures or labels from a
machine learning model after training. Classical unlearning approaches for sample deletion
and sharding approaches fall short for this problem formulation since features oftentimes

affect a large amount of the training data. Our approach captures the changes to the model
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in a closed-form update and thereby equips the operator with an efficient way to update the
model parameters that circumvents costly retraining. We demonstrated the effectivity of our
approach in a theoretical and empirical analysis. Based on the concept of differential privacy,
we proved that our framework enables certified unlearning on models with a strongly convex
and continuous loss function and evaluated the benefits of our unlearning strategy in three
practical scenarios. In particular, we were able to remove unintended memorization from
generative language models and poisoning effects from convolutional neural networks while

preserving the functionality of the models.

Although our approach can successfully remove features and labels, it obviously has limi-
tations that affect most approximate unlearning strategies. While we could fix privacy leaks
with hundreds of sensitive features or thousands of labels, changing millions of datapoints
exceeds the capabilities of our approach and many others. Not only is the amount of data rel-
evant but also the size of the models. Modern language models comprise billions of param-
eters encapsulated in complex architectures which potentially require different unlearning
strategies. Also, our approach requires knowledge of the data to be removed and detecting
privacy leaks is a hard problem in practice. Finally, itis also currently unclear how unlearning
requests to companies should be processed to ensure data removal to the petitioner. Due to
the omnipresence of digital companies in our digital world, questions about unlearning and

privacy will always be around and ask for efficient approaches to address them.

ADVERSARY VIEWPOINT  We are currently living in the age of large scale adversaries that
possess huge attack potentials on digital systems we use in our everyday life. Taking the view-
point of an adversary, we showed that an infiltration of the hardware supply chain allows to
inject backdoors into neural networks via hardware accelerators, a component that has been
considered trustworthy thus far. Explanations helped us to think about a way to decouple
the model parameters containing a backdoor from the actual computation process. To allow
an efficient and stealthy implantation of the backdoor in hardware, we introduced the novel
concept of dormant minimal backdoors and showed that the memory footprint of backdoors
can be drastically reduced. As few as three parameter changes can be sufficient to insert a
backdoor into a model containing hundreds of thousands parameters in total. Implement-
ing such a backdoor on a FPGA device and an IP Core of Xilinx, a major chips manufacturer,
we stressed the applicability of our attack in the real world. Our results directly lead to the
question of defense strategies against such attacks. While first legislature like the US CHIPS
and Science act and the European chips act have been brought on their way, novel strategies

for hardware trojan detection are required as well.
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Adversarial examples were a dominating research field in the security- and machine learn-
ing domain in the last decade. We found yet another way to craft these imperceptible pertur-
bations using the connection between explanations and classic edge detection strategies from
computer vision. Optimizing convolutional kernels we showed that perturbations achieving
a high success rate with a reasonable high PSNR value can be crafted efficiently. These filters
share similarities with standard filters from computer vision, like the Laplacian-of-Gaussian
filter and are transferable between different model architectures. Since there exist multiple
approaches using architectures with millions of parameters to craft adversarial perturbations
in a similar way, our results should be seen as a lower bound for the complexity of crafting
model independent adversarial examples. It seems likely that there is a ,sweet spot” not to
far away from our approach that allows creating highly imperceptible and highly effective

adversarial examples with a fraction of parameters compared to the state of the art.
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Appendix

A.1 PrOOFS FOR CERTIFIED MACHINE UNLEARNING
In the following, we present the proofs for the theorems in Chapter 3.

Theorem 1 Assume that ||x;||; < 1 for all data points and the gradient V{(z, 6) is y, -
Lipschitz with respect to z at §* and y-Lipschitz with respect to 6. Further let Z change the
features 7, . .., 7 + F by magnitudes at most m;, . .., my p. It M = Zle m; the following
upper bounds hold:

1. For the first-order update of our approach, we have
|VL(6" .2, D), < 1+ myn)y M|Z]
2. If the Hessian Hg+ (2, 0) is ’-Lipschitz with respect to 6, we have
VL@ 2z D), < 7/ () i
for the second-order update of our approach.
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To prove this theorem, we begin by introducing a small lemma which is useful for investi-

gating the gradient residual of the optimal learning model 8" on a dataset D'.

Lemma 3 Given a radius R > 0 with ||3;||; < R, a gradient V{(z, 6) that is y, -Lipschitz

with respect to z, and a learning model 8", we have
VL D), < Ry 2l
Proof. By definition, we have

VLB D) =) Vi(2,6%) + 26",

zeD!

We can now split the dataset D' into the set of affected data points Z and the remaining data

as follows

VLO D)= Y VI(26) + ) V(26 + 29"

zeD'\Z z€Z
= ) Vi(2,67) + ) VI(,6) + 26",
2€D\Z zeZ

By applying a zero addition and leveraging the optimality of 8" on D, we then express the

gradient as follows
VLED) =0+ V(2 +9,8%) — VU(2,6°). (A1)
2i€Z
Finally, using the Lipschitz continuity of V/, we get

VL D), < 3 [Vele + 3,8°) - Ve(z,6)

2 €EZ

Xi)i€ZL

B

We proceed to prove the update bounds of Theorem 1. The proof is structured in two
parts, where we start with investigating the first case and then proceed with the second case

of the theorem.
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Proof. (Case 1) For the first-order update, we recall that

6*

Z—Z

=0"—7G(Z,2)
where 7 > 0 is the unlearning rate and

G(Z,Z) =) Vl(z+;,8) — Vi(z,9).

2i€Z

Consequently, we seek to bound the norm of

VL(§, ;. D) =VL(6" —7G(Z,2),D).

By Taylor’s theorem, there exists a constant € [0, 1] and a parameter 6, = 6" — 57G(Z, Z)
such that

VL(8*,.; D) =VL(6*,D)
+ VZL(G* +5(0%,5—6%), D/) (e*Z—>Z - 6*)
= VL(6*,D') — wHy, G(Z, 2).

In the proof of Lemma 3 we show that VL (9*, D ) = G(Z,Z) and thus we get

|VL(6" 2D, = I1G(Z.2) - rHe*G(Z 2|l

= |7~ <Hs, )62, 2)]
< |17 = =He |, 62, 2)]],.

Due to the y-Lipschitz continuity of the gradient V¢, we have || Hp-,

» < nyand thus

HI— THQ*V

2 <1+ 7yn
which, with the help of Lemma 3, yields the final bound for the first-order update

IVL(6* 7. D), < (1 + zyn) My |Z].
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Proof. (Case 2) For the second-order update of our approach, we recall that

g 0 — H,'G(Z,2).

Z—Z =

Similar to the proof for the first-order update, there exists some 7 € [0, 1] and a parameter
9;‘ = 6" — yH,'G(Z, Z) such that

VL(8*,, D) =VL(6",D)
+ V2L(8" + 7(8" 4z — 67, D) ("2 — 6°)
= VL(6",D) — Hy: H,'G(Z, Z).

Using again that VL (8", D) = G(Z, Z) we arrive at

[VL(® 1 D), = 6(2.2) ~ He 1262 2],
= |0t — 1) G2, )
< e — e, 5 6z 2]

The A-strong convexity of L ensures that |[Hy.'|l, < 1. In addition to ||G(Z, 2)|l, <

My |Z|, it remains to bound the difference between the Hessians. Using the Lipschitz con-

tinuity of the gradient V2l forz € D, we first get

Hw(z, 6") — V(2,67 Hz <7'|e" - 6;‘“2
</'|H, ] ¢ 2]

and then for the Hessians obtain

|| Hy — He: ||, = > V(2 6%) — V*(3,6])

z€D

< /' i [|,]| 62 2)]],.

2

Combining all results finally yields the theoretical bound for the second-order update of our
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approach

HV[‘(G*Z%ZD,)HZ < HHe* — He; ZHI_‘F*1 2||G(Z’Z)||2
</ [Hll6 2)];

<y (V) iz

]

Theorem 3 Let A be the learning algorithm that returns the unique minimum of L, (6; 1)
and let U be an unlearning method that produces a model 8. If || VL(8y; D), < & for

some & > 0 we have the following guarantees.

1. If b is drawn from a distribution with density p(b) = ¢~ 7Pl then U/ performs e-

certified unlearning for A.

2. Ifp ~ N(0,cd /¢) for some ¢ > 0 then U performs (e, 9)-certified unlearning for A
with 9 = 1.5¢7/2,

Proof. The proofs work similarly to the sensitivity proofs for differential privacy as presented
in Dwork and Roth [83].

1. Given b; and b, with ||b; — b, ||, < ¢'. By the construction of the density p, we have

PO s (imle-liell) < o2 (b-ball) <

c.

p(by) B
If we now apply Theorem 2, the claim follows.

2. Thesecond proofis similar to Theorem 3.22 in Dwork and Roth [83] using A, (f) = ¢/

p(br)
p(b2)

which yields that with probability at least 1 — § we have ¢=* < < ¢. Applying

Theorem 2 afterwards again finalizes the proof.
O

Lemma 2 If the gradient residual of a single update step is bounded by C then the gradient

residual after 7"consecutive update steps is bounded by 7C.

Proof. The claim follows by mathematical induction: Recall that 8" is an exact solution of
L(6, D). We define 8°) := 8" and the approximate solution after # steps as 8 := 6“7 4

AV, where A is our first-order or second-order update. If we denote the gradient residual
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after £stepsbyu® = || VL (O(t) , D*™1)||, then Theorem 1 states that ||#(")|| < Cand thusthe
base case, where DUV is the dataset where features or labels have been changed or revoked.

For the induction step, consider the modified loss function
L(6, D) = L(6, D" — 6"u.
By construction, 6t optimizes L since
VL(8Y, D) = vL(6®, D) —u® = 0.

This allows to apply Theorem 1 to L and yields the bound || VL (G(t) + A9, D) ||, <

C.

In other words, we have
||Vi(9(t+1),D(t+2)) HZ _ ”VL<9(Z+1),D(H_2)) . u(t)H2 _ Hu(t—i-l) . u(z)H2 S C,
however by the induction statement we also know that |[u®”||, < #C and therefore get

a0 = ) u — a < ¢~ ]+ ) < 6+ 1C
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