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From the CVaR to Constrained f -Entropic Risk Measures
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From the CVaR to Constrained f -Entropic Risk Measures

Constrained f -Entropic Risk Measures

For any convex function f such that Df (ρ∥π) is a f -divergence,
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What can we guarantee?

Our (Disintegrated) PAC-Bayesian Generalization Bound

We have with probabilty 1− δ over S ∼ Dm and h ∼ QS ,
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E
a∼ρ

La(h)︸ ︷︷ ︸
True risks

of the worst subgroups

≤ sup
ρ∈E

E
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Empirical risks
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+
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]

ma size of group a, n number of subgroups

What do we do in practice?

Self-bounding algorithm to minimize the bound

⇓
Models with built-in subgroup generalization guarantees
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� Goal: Ensure good generalization for every subgroup a in the data
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