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Abstract

Machine learning (ML) algorithms are increasingly used in high-stake domains like healthcare. While
ML systems frequently outperform humans in specific tasks, ensuring safety and transparency is critical
in these domains. Interpretability, therefore, plays a crucial role in understanding the decision-making
process, auditing and correction of ML models and establishing trust. Furthermore, there is a growing
demand for automated machine learning (AutoML) to facilitate model development without expert
intervention. However, the combination of interpretability and AutoML has received limited attention
thus far. In this study, we propose two objective model-agnostic measures of interpretability to quantify
model compactness and explanation stability, embedded within an automated interpretable ML pipeline.
We experiment with a set of interpretable models on medical classification tasks reporting the proposed
measures along with the predictive performances. We further conduct a user study with domain experts
to evaluate the correlation between these measures and the subjective concept of interpretability. Our
findings demonstrate the effectiveness of the proposed measures, affirming their success and validating
their utility in creating an interpretable automated pipeline.
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1. Motivation

Machine learning (ML) algorithms, known for their superior performance [1], are widely
used in high-stake domains such as healthcare [2]. This rapid growth calls for two things:
interpretability and hands-free solutions. Safety and transparency are crucial considerations,
emphasizing the need for interpretability [3]. Interpretability plays a vital role in establishing
trust [4], but its definition and measurement are challenging. In this study, we adopt Molnar’s
definition of interpretability as the degree to which a human can consistently predict the model’s
result [5]. To achieve interpretability, models must have intelligible features, lower complexity,
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and incorporate a small number of features to account for human working memory limitations
(6, 7]. Hands-free solutions are needed for a quicker process, leading to Automated Machine
Learning (AutoML) [8]. AutoML pipelines consist of data pre-processing like encoding [9, 10, 11]
and discretization [12, 13], optimization including random search or genetic algorithms [14, 15],
and result-generation steps. AutoML tools, both open-source and commercial, are available
[15, 16, 17, 18, 19, 20, 21], but all are black-box solutions.

Integrating interpretability into AutoML stays unexplored. This study proposes AutoXplain,
an automated pipeline using interpretable models and model-agnostic interpretability mea-
sures for model selection. AutoXplain can improve decision-making in high-stake domains by
exhibiting good tas performance while providing interpretability.

2. Proposed Measures of Interpretability

To compare interpretability across models within the automated pipeline, model-agnostic
objective measures are essential. Currently lacking in the literature, we introduce two such
measures: compactness and stability.

2.1. Compactness

The compactness of a single explanation quantifies the ability to convey relevant information
using a concise set of features. It is defined using the equation:
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where F' is the set of features used in the model and F, is the subset of features used in the
explanation. To avoid penalizing single-feature explanations, 1 is subtracted from | F|. A higher
compactness score (between 0 and 1) indicates a more compact explanation. This equation is
used to evaluate the compactness of a model, applying it to each individual explanation, and
their average is computed. Model compactness is calculated using the equation:
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where F is the set of explanations generated by the model.

For decision rules and decision trees, the number of splits in each rule/to the leaf node is used
as the number of features in each explanation. For linear models, a two-step process is followed.
First, the importance of each feature in an explanation is determined using the absolute value
of its t-statistic. Then, a softmax function is applied to these importances to obtain a probability
distribution over the features. A threshold is used to select the most important features for the
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2.2. Stability

An explanation method is considered stable if, for similar instances, similar explanations are
provided. The methodology proposed is built upon the works of Turney [22] and Zatar et al.



[23]. In order to evaluate stability, we examine the agreement between the instances and the
explanations generated by a single classification algorithm. The proposed measure consists of
the following steps:

1. Finding similar instances per instance: We utilize the k-nearest neighbour method
to identify neighbours for each instance in the training dataset. In our experiments, k
is set to 9 however the value of k can be adjusted based on the dataset size and desired
strictness for stability. By calculating the average radius used to determine k-neighbors
for each instance in the training set (¢;), with a training set size of IV, we establish the
radius threshold 7.:
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2. Creating the instance space: Using the calculated radius threshold 7., we identify
neighboring instances in the test data, creating the instance space.
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3. Creating the explanation space: For decision trees and decision rules, each leaf or rule
is its own explanation. For models with feature importances, we use the same method as
the instance space, but with the feature importances instead of the feature values. The
explanation space consists of the neighbours of each instance that share the same decision
rule or leaf (for decision trees and decision rules) or the same set of important features
(for models providing feature importances).

4. Calculating the stability measurement: From the instance space (Is) and the expla-
nation space (£'s), we can calculate the agreement of neighbours, which results in the
stability measurement:
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A higher stability score (0-1) indicates greater explanation stability.

3. Experimental Results

3.1. Data and Machine Learning Experiments

Our pipeline primarily focuses on tabular datasets in the medical domain. Specifically, we utilized
the Atalmedial Anticoagulation Clinic (AAC) dataset, consisting of de-identified patient records
of individuals on oral anticoagulation therapy (VKA) for thrombo-embolic event prevention. The
dataset includes important details such as blood values, medical events, and medication history
spanning the previous 60 days. Each entry is labelled as S (severe bleeding) or N (non-severe
bleeding). Notably, the dataset exhibits class imbalance with 47 S and 5544 N samples. Since the
dataset features capture temporal data collected over the last 60 days, they are structured as
lists.

AutoXplain explores a range of configurations for Decision Trees (DT) [24] with variations in
maximum depth, maximum number of leaf nodes, and minimum samples per leaf, Explainable
Boosting Machines (EBM) [25] with different parameter settings for the number of interactions,
learning rate, and early stopping rounds, and lastly Dominance Classifier Predictors (DCP) [26]



Table 1

Top hyperparameter settings per model on AAC. WS: Weighted Score, n: number of features, min:
maximum number of leaf nodes, T: ratio-threshold, vm: voting method, ia: interactions, Ir: learning rate,
esr: early stopping round.

Model | Parameters F1-score | Compactness | Stability | WS
DT min: 5, n: 7 0.984 1.0 0.610 0.864
DCP T:0.5,vm: 4, n: 5 0.984 0.545 0.956 0.830
EBM ia: 0, Ir: 0.01, esr: 5, n: 9 0.984 0.909 0.507 0.800

are examined with different parameter settings for the ratio-threshold and voting method. Each
model is trained using different subsets of features. In total, 222 models were considered during
the optimisation stage. It selects the top 3 model per method on the weigthed score of F1-score,
Compactness and Stability with crossvalidation. The parameter setting per ML method with
the best weighted score on the test set is presented in Table 1. Our top-performing model is a
DT, which achieved a weighted score of 0.864 and an F1 score of 0.984.

3.2. Human evaluation

To assess the explanations generated by our models on the AAC dataset, we conducted a user
study with Atalmedial employees, including dosing advisors and specialized medical doctors in
VKA-anticoagulation. This diverse group of participants ensured a comprehensive evaluation.
Participants were presented with explanations generated by our top models for instances in
the AAC dataset, specifically focusing on severe bleeding incidents. Participants then filled
in the System Causability Scale [27]. This user study allowed us to gather valuable feedback
and insights from professionals in the medical field. The results of the paired-t test revealed
a significant difference between DT (M = 0.6, SD = 0.07) and DCP (M = 0.4, SD = 0.1),
t(7) = 3.5, p = .010, as well as between EBM (M = 0.6, SD = 0.08) and DCP, #(7) = 4.7,
p = .002. However, no significant difference was found between DT and EBM, ¢(7) = 2.2,
p = .061.

4. Conclusion

The results of our study demonstrate that the automated pipeline we developed performs well
in terms of model performance and interpretability. Validating the feasibility of an automated
interpretable machine learning pipeline.

By incorporating interpretable models and assessing their interpretability using quantitative
measures, our automated pipeline allows for the selection of models that strike a balance between
performance and interpretability. These results highlight the potential of the automated pipeline
in high-stakes decision-making domains, where both accuracy and transparency are essential.
The pipeline’s ability to generate highly performant models while offering interpretability
empowers decision-makers to gain insights into the decision-making process and make well-
informed judgments.
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