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Outline

Implementation for Time Series Instance-wise Feature Selection
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Instanse-wise Feature Selection for Time Series Data

Paper Title: What went wrong and when? Instance-wise feature importance for

time-series black-box models
Authors: Sana Tonekaboni et al.

Conference: NeurlPS 2020
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Our Implementation

v'Dataset Setting: 'State Dataset' experiment ready, '‘Real Dataset’ (i.e. mortality

and intervention dataset) should be prepared. — Data Access Requirements

v’ Correct Implementation: Check the performance of our ‘State Dataset’

experiment setting

> Next Step: Obtaining & Processing Real Dataset and Checking performance
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Next Step: Checking Performance

- Explanation metric (only simulation data)

- Binary Classification(Select or Not): AUROC, AUPRC (using Ground-Truth)

 Black-box metric (both simulation and real)

- Predictive Performance drop in terms of AUROC and Accuracy
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