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Abstract

Time series classification is used in a wide variety of real-world problems, from health analysis to
food quality assurance. Despite its usage, the extent of understanding the reasons for the classi-
fication determined by the model is insufficient. This thesis proposes a novel type of explainable
classifier based on ARIMA models, which are heavily used for time series forecasting. The time
series dataset is converted to ARIMA coefficients and classified using random forests classifier.
The explainability is provided by established explanation methods for tabular data. Besides the
ARIMA models, the thesis additionally provides a method for explaining raw time series data,
built upon the LIME method.

Keywords time series, ARIMA, explainability, classification, interpretability

Abstrakt

Klasifikace éasovych fad mé rozsahlé vyuziti v riiznych oblastech, od zdravotnictvi po zajistovani
kvality potravin. Navzdory sirokému pouziti vSak neni snadné interpretovat predikéni mod-
ely. Tato diplomova préce se zaméruje na navrh nového klasifikaéniho modelu s jednodussi
vysvétlitelnosti. Model je zalozen na ARIMA modelech, které jsou ¢asto pouzivany pro predpovidani
casovych rad. Dataset problému je transformovan z surovych casovych fad na hodnoty koefi-
cientit ARIMA modelu a nasledné klasifikovan pomoci haldy rozhodovacich stromu. Vysvétlitelnost
je zajisténa pomoci existujicich modelu pro klasifikaci tabulkovych dat. Kromé navrzenych
ARIMA modelu price obsahuje také metodu pro vysvétleni chovani modelu nad surovymi daty
casovych rad, kterd vychazi z metody LIME.

Klicova slova casové fady, ARIMA, vysvétlitelnost, klasifikace, interpretabilita

ix
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Introduction

Time series are present in every aspect of human life. They are used to track our health,
economy, and political situation over time. It is crucial to understand, how did models arrive at
their respective predictions. Explainability is a field of study, that is trying to achieve human
interpretable explanations for our predictions. Strategies used by the explainability methods
vary. Some use deeper knowledge of the predicting model structure, others do not enforce the
rigid structure of the classifier and the explanation is based solely on the output.

The goal of this thesis is to research existing methods for time series explanation and provide
new additions to the field. Those newly proposed methods are experimentally implemented and
their results are evaluated.

First of all the state-of-the-art literature review is conducted. Different models are examined
and tested for their accuracy. The most accurate methods right now, e.g. HIVE-COTE]1], are
ensembles of multiple methods. These methods will be excluded from the review, and instead,
their building blocks will be described. There are different ways of tackling the issue of classifica-
tion, notably distance-based methods and feature extraction methods. The difference lies in the
preprocessing phase of the dataset. Unlike feature extraction methods, in the case of distance-
based methods, the time series data remains effectively unchanged [2]. On the other hand, in
feature selection methods, resulting time series are converted to a different representation. An
example could be the conversion to a frequency domain using the fast Fourier transform [3], or
Catch22 [4]. After the conversion to different domains, tabular classification models, like ran-
dom forests, can be applied [5]. Shapelets introduce another approach to the problem, by using
distinctive parts of time series that are easily explainable [6]. Another well-performing time
series classification method is called BOSS and it is a representative of dictionary-based meth-
ods|7]. The BOSS method leverages classification methods for natural language processing, by
converting the time series into a sequence of words from an alphabet. This ensures a more stable
classification of noisy datasets. Lastly, a neural network model called ROCKET is described. It
is based on convolutional kernels, which can represent different features of the series, without a
conscious effort of their users [8].

For explainability purposes of time series classification, it is feasible to use black box methods,
as the research in the field is not that broad. One of the methods can be finding counterfactual
explanations on Fourier-derived features [9]. Apart from counterfactuals, the thesis describes
additional methods for explainability. The LIME method creates a local linear model, which
simulates the explained model [10]. Another approach is based on a game-theoretic concept
called Shapley values, which define the solution for a cooperative game. In this case, the goal
of the game is to correctly predict the class for a given input. Features that contributed more
towards the correct explanation have higher Shapley values. The method then uses these values
to establish feature importance [11, 12]. Additionally, more simple ways of establishing feature
importance, like permutation feature importance and LOFO methods, are also described in
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Chapter 2|

After a thorough understanding of the current literature, the thesis introduces additional
methods for classification based on the ARIMA forecasting methods. A newly created dataset
containing time series representation based on ARIMA coefficients is funneled to a tabular clas-
sificator. The one used after the transformation in this thesis is called random forests. By
modeling the classification using ARIMA, the representation can be described as a simple linear
combination of time series values. That makes the method highly interpretable. Apart from
the methods based on ARIMA, the thesis also introduces an explainability method using LIME
with a custom approximation function tailored for time series data. The function is derived
from the version used for image classification. These methods are described theoretically; then
implemented in Python, using conventional interfaces from the scikit-learn library [13].

Ultimately, after the description, the methods proposed in this thesis are tested on UCR
database [14]. First, the accuracies and prediction speed of the proposed methods are compared
to current best-performing models. Then explanations are visualized to exhibit their advantage
in interpreting the model behaviors. This thesis aims to explore a challenging and significant
field, while the primary objective is to discover an innovative solution. Even if the methods
are lacking in performance or explainability to their counterparts, they will still be valuable in
exploring various approaches and ideas.



Chapter 1

Classification of time series

The chapter describes what time series is and then the state-of-the-art for the classification
of time series datasets.

To understand this thesis, there are essential prerequisites that need to be familiar to the readers.
They should understand supervised learning and classification, especially of tabular data. Being
comfortable with time series modeling and forecasting is also essential. This chapter provides a
necessary introduction to the time series analysis and classification.

1.1 Time series

Time series is a sequence of data points that appear in successive order over some time. Both
continuous and discrete time series exist, but this thesis deals only with time series data that are
discrete. More generally, it is possible to view the time series as a sequence of ordered observa-
tions. Time series modeling is applied to many classification problems that may not intuitively
appear as time series problems. For example, the BeetleFly dataset is used to differentiate be-
tween beetle and flies using their outlines plotted as a 1-D time series . Example data points
are seen in Figure [1.1] The classification methods here are concerned only with the univari-
ate time series, which do not contain multiple values for each index. Further generalization to
multi-variate time series classification is not part of this thesis.

» Definition 1.1 (Time series). Let (2, F, P) be a probability space and T C Z be a set of
indices. Then {X; | t € T} is called time series, where X, is a random variable from the
probability space (2, F, P).

There are two main ways of representing time series: in the time domain, as defined above,
or in the frequency domain. The conversion between the time and frequency domains can be
accomplished using Fourier transform and its inverse H Furthermore, wavelets can be used as
a compromise between the two methods for converting time series into time-frequency represen-
tation.

By staying in the time domain, it is possible to model the time series as a joint probability
distribution of random variables X; from the probability space.

» Definition 1.2 (Joint probability distribution for the time series). Let X, be a time series.
Then px,,.. x,(z1,...,2n) = P(X1 =1 and ... and X,, = x,,) is the joint distribution of the
Xy, where xy is the observed value of the random variable X;.

The time series can be described by their moments, as with any other random variables.
The most relevant moments are mean and variance. Additionally, auto-covariance represents the
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4 XX

B Figure 1.1 Example of a data set that is not intuitively solvable using time series classification models.

covariance between the two different time points of the same time series X;. The variance can
be defined as varX; = cov(X;, X;) and is closely related to the auto-correlation.

Mean pu; = E[X{]

Variance o? = varX;,

Auto-covariance cov(Xy,, Xy,) = E[(Xy, — ) (X, — pit)]

It is possible to decompose the series into components, which add up to the original data
points [16]. Seasonal decomposition for example decomposes a series into seasonality, trend and
noise. An example of the time series decomposition can be seen in Figure|1.2.

A long-term increase or decrease in the data is contained in the trend component. Seasonal
patterns embody recurrent events and their effects on the time series data, like the end of the
week or year. The residuals (error component) of the time series represent the unexplained part
of the decomposition. After the decomposition, the residuals should be equal to the white noise,
which means no more information from the residuals could be extracted [17].

» Definition 1.3 (Additive and multiplicative decomposition). Let Xy, Ty, Sy, Fy be time series,
then the additive or multiplicative decomposition of the time series is defined as

Xe =T+ S+ E¢

or
Xt =T, - St - E,

where Ty, Sy, Ey are the trend, seasonality, and error parts of the series respectively. The
transformation between the additive and multiplicative seasonal decompositions is possible using
the product logarithmic identity:

logc(ab) = logc(a) + log.(b).

Having stationary data point in the time series is crucial for time series modeling using some
models. Stationary data is hard to forecast because there are no predictable patterns in the long
term. Formally, it means that the joint distribution of the time series data points is not affected
by shifting the series by some time duration. It can be hard to accomplish strong stationarity so
weak stationarity is more prevalent as it does not affect the solution significantly [19]. Data can
be made stationary using time series differencing. The process is going to be described in later
chapters.
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B Figure 1.2 A seasonal decompose of an artificial time series [1—8]

» Definition 1.4 (Strong stationarity). Let X; be a time series, then the time series is strongly
stationary iff for every ty,....tx, € T and some duration T the following holds

DXy, X (T15 o Tk) = Dxo s Xptr (Try o T + 7).

» Definition 1.5 (Weak stationarity). Let X; be a time series, then the time series is weakly
stationary iff for each T time duration given equations holds

E[X:] = E[Xi1-],

cov(Xy, Xpyr) = (7).

1.2 Time series classification

The problem of time series classification consists of assigning labels from a set Y to a set of series
X;. There is a finite number of classification labels for which the model is trained. Training
is primarily done in a supervised manner, giving the model data to learn from. It could also
be helpful to group time series data into classes that are not predetermined. That is called
unsupervised classification or clustering.

» Definition 1.6 (Classification model). Let X; be a set of time series and Y be a set of labels
to classify the time series into, then the mapping function f : Xy — Y is called a classification
model.

There are multiple strategies used to build classification models. The common approaches
involve feature extraction or distance measuring. Feature extraction methods transform X; to a
different dataset. By doing so, the dataset becomes easier to classify, because it better represents
important patterns, the noise is filtered out and has a lower dimensionality overall.

The distance-measuring approach tackles the problem from a different angle. It compares
different time series and classifies the new observation based on its neighbors. The neighbor-
hood is determined using a similarity metric and can be represented as a distance between the
corresponding points of the time series. The choice of the similarity metric plays a vital role in
classification accuracy. Such functions commonly used are the Euclidean distance and dynamic
time-warping [24]
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The thesis researches representative samples of different methods. It does not cover some
methods used in Chapter [5 because they are ensembles of different classification algorithms.
Members of ensembles are described instead in this chapter individually.

1.3 Distance-based classification using k-NIN

K-Nearest Neighbors, or in short k-NN, is an example of a distance-based method. It works
independently of the similarity-measuring function. This gives the method flexibility to design
the function specifically for the domain. Its variant 1-NN is widely used in the time series
classification context. In order to use 1-NN, the computation of distance to all other neighbors
in the set is needed. It is crucial to have a time series similarity metric that is independent of
the phase. If shifts in time series lead to significantly different comparison results, the distance
metric is defined as phase dependent.

> Definition 1.7 (Euclidean distance for time series pair). Let X;,Y; be time series, then the
mapping D:(X:,Y:) = R defined as

T

D(X,Yy) =) (xi—y)?

i=1
is called one dimensional Euclidean distance of time series Xy, Y: [20].

This distance-measuring function is sadly phase-dependent and only works with a time series
of equal sizes. For these reasons, dynamic time warping or DTW was invented, which allows for
shifting of the compared data points [21].

» Definition 1.8 (Dynamic time warping). Let X;,Y,,t € T,u € U be time series and let AH%
define a matrixz, where column indices define ordered random variables from X; and row indices
define ordered random variables from Y;. Then the element A7 contains an Fuclidean distance
between the random variable value X; and X;. Dynamic time warping tries to find a path m that
minimizes

DTW,(X,Y)= min S Vmi—w)? |-

me(TxU) (ifyen

Dynamic time warping relaxes rules for mapping the data points. In contrast, while the
Euclidean distance enforces strict rules, the warped paths generated by dynamic time-warping
need to conform only to the following conditions:

= (i, jo) = (0,0)
= (i, jx) = (t,u)
m iy S <dp—1+1
= i1 <Jr <Jrk-1+1

The first two rules state, that the first and last data points should be mapped to their
respective counterparts. The other two are requiring that the sequence should be monotonically
increasing for both ¢ and j indices and every index should be used at least once. Combined,
they ensure that every data point is assigned and the assignment is correct, which means there
is no point in the series where the hypothetical assignment lines cross. This fact can be seen in
Figure|1.3.

The version presented in Algorithm 1 works with time series of the same length, but this is
an artificial limitation. Additionally, for both performance and correctness reasons, it is advised
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B Figure 1.3 Example illustration of the difference between the DTW and the Euclidean distance. It
is possible to see the warping of the comparison points in the DTW case.

to not compare every possible combination of time series indices. For that, there is a version of
the DTW with locality constraints to penalize comparing far indices m

The DTW algorithm involves iterating through all the indices of two sequences and computing
the minimum distance by choosing between three cases at each step:

L] Skip Xi,
L] Skip )/j,
= Match X; to X;.

Then it returns the final minimum value as the result of DTW mapping.

Algorithm 1 Computation of the DTW distance
Require: X;,Y; € X; time series
: d + matrix of the size t - t with values equal to oo
: d[0,0] + 0
: for i < 1..t do
for j < 1..t do
cost < dist(X;,Y;)
min < minimum(d[i — 1, j],d[i,7 — 1],d[i — 1,5 — 1])
dl[i, j] + min + cost
end for
end for
return d[t, t]

© P NPT RN

=
=4

The described method is an example of dynamic programming, which means the the solution
is computed from the bottom up non-recursively.

1.4 Feature extraction-based methods

As said in the introduction to this chapter feature extraction methods transform the dataset into
a more palatable format for the already known classification models. It is important to describe
the state-of-the-art models used for the classification of tabular data. Prominent ones include
the random forests and gradient boosting algorithms, which are examples of ensemble learning
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classifiers. An ensemble is a group of smaller models that together participate in the prediction
of the result. Each of them can be additionally weighted to control their influence on the overall
classification.

> Definition 1.9 (Tabular classification). Let X™P be a tabular dataset of n data points and
XP be an ordered set of p features and'Y a set of labels. Then, the mapping f : XP — Y is the
classification model for tabular data.

Both gradient boosting and random forest models provide their users with the mapping f,
which can be used for the classification. There is a predecessor to these models called the decision
trees model, which is often a building block for ensemble learning algorithms.

1.4.1 Classification using decision trees

A decision tree is a fundamental model used for classification. It traverses the tree and on each
node chooses the next child based on the decision criteria. Decision criteria are binary questions
related to the features of the observation. This process is repeated until a leaf node is reached.
Every leaf node contains a classification label. The classification assigned to an observation is
determined by the label of the leaf that the observation reaches.

The selection of appropriate splitting criteria is crucial in decision tree algorithms, as it
directly affects the accuracy and performance of the resulting model. Moreover, it is important to
generate shallow trees that have high prediction power because deep trees can cause overfitting.
One strategy for building a decision tree is called ID3 [23]. The algorithm picks questions
that minimize the entropy. The decision is based on local entropy only, which means that it
is an example of a greedy algorithm. Greedy algorithms are making decisions based on the
local information, for example neighboring nodes in the graph. These can produce suboptimal
solutions because they do not consider the global picture of the problem.

» Definition 1.10 (Entropy). Let Y be a set of classes, S be a dataset containing classes Y
and p:'Y — R be the proportion for the given class y € Y in the dataset S. Then the entropy

can be computed using
= ply)logs ply

yey

Zero entropy means that the S contains only one class from X. It can be further used to
compute the information gain.

» Definition 1.11 (Information gain). Let S be a set of classes fromY and T C S is a subset
of S, then IG : (S xT) — R, defined as

IG(S,T) )= > p(HH

teT
1s the information gain achieved by the subsetting of S.

These two definitions are the sole requirements for understanding the ID3 algorithm. In each
step, this greedy algorithm picks a feature from the dataset, which splits the classes in a way
that maximizes the IG. Chosen question is then used as the inner node and the same algorithm
is applied recursively to the newly created children. The process continues until the single class
leaves are reached. The process of classifying a newly arrived feature set can be achieved through
tree traversal.
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1.4.2 Classification using random forests

Random forests are an ensemble learning method, that builds hundreds of decision trees and
then takes into account their predictions to create the final one [5]. This strategy is feasible both
for classification and regression problems. For the classification, every tree predicts the class on
its own. The final result is then equal to the majority of votes. Those can be further weighted
if some decision trees are more effective in predicting the correct class.

» Definition 1.12 (Classification using the random forest). Let X be the input variable from the
dataset X, Y be the set of classification labels, and f, € B, fp : X — R be a function representing
a decision tree from the set of trees B. Then, function f: X — Y defined as

is an ensemble of decision trees called the random forest and the output of the function is computed
as the average of probabilities for all the classes from Y .

Ordinary decision trees are used as a base for random forests. The build process of the
decision trees is explained in Algorithm [2| This is the simplest version of the model. More
profound versions not only sample the feature values but also incorporate the omission of certain
features in the analysis process.

Algorithm 2 Building random forest classifier

Require: X time series dataset
Require: Y set of time series classifications for X
Require: n hyperparameter for the number of trees
B|n] - array of learners
: forb=1..n do
Xy, yp < sample(X,Y)
Bb] « ID3(Xs, ys)
end for
return B

S gk W

The advantage of the random forest model is that its variance is decreased with only a slight
increase in the bias.

1.4.3 Classification using gradient boosting

An alternative ensemble learning algorithm to random forests is called gradient boosting. It
creates weak learners iteratively, each improving the prediction of its predecessor. Every weak
learner additively contributes to the final classification. When classifying they add up to the
probabilities of labels [24].

» Definition 1.13 (Weak learner). Let X be a tabular dataset containing X € X data rows and
Y,|Y| = ¢ be a set of classes. Then, F,, : X — R is a weak learner which adds probability to
every class in the class set.

Having the weak learner F,, it is possible to construct the F), 1 weak learner by training it
on the residuals between the y; and F,,(x;). That means the next weak learner is trained only
on part of the classification probability, that was not already explained by the previous learners.

» Definition 1.14 (Gradient boosting). Let X be a tabular dataset with x1,...,x,, y €Y be a
set of classification labels, and F,, is a weak learner. Then the improved weak learner F,,,1 is
created using

Fm+1:y_Fm-
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The gradient boosting algorithm can be generalized to a gradient descend algorithm if the
loss function used for the training is differentiable. In the case of the classification problem, one
could use a categorical cross-entropy.

» Definition 1.15 (Categorical cross-entropy). Let Y be the set of classifications |Y|=c¢, z € X
the data point from dataset, and f: X — 'Y the model to evaluate. Then

L(Y,f(z)) = =Y ly—;log f;(x)

Jj=1

is the categorical cross-entropy loss function, where £(x) = (f1(x), ..., fe(z)) and

1 ifY=c
]ly—c:{ if c

0 else.

The pseudo-code for random forests is described in Algorithm (3 It is based on the implemen-
tation from Friedman [24]. In classification problems using gradient boosting, the cross-entropy
function is commonly utilized as the loss function, and the ID3 algorithm with a fixed tree size
is typically employed as the weak learner.

Algorithm 3 Creation of the gradient boosting ensemble

Require: X dataset with NV data points
Require: Y classification for data points in X
Require: M the number of weak learners/iterations
Ensure: F);(z) gradient boosting model

1: a <+ ‘71| dyey Y

2: Fop+a

3: for i < 1...M do

for j + 0...N do

Tij < — (78L§)§:',"{ (Z()I)))

4

5

6: end for
7 hy = ID3(X, 1)

8y =argming 00 L(yi, F1(2i) + vhin ()
9: Fo(z) = Foo1(2) + Ymhom ()

10: end for

11: return Fy(z)

1.4.4 Time series classification in the frequency domain

While it is feasible to classify time series data using methods typically employed for tabular data,
there are several challenges associated with this approach. One such issue arises when dealing
with large time series datasets, as the dimensions of the dataset can increase substantially, leading
to computational challenges and increased risk of overfitting. Additionally, it can be difficult for
models to extrapolate patterns from the raw time series data. The raw time series transformation
from the time to frequency domain can solve this problem.

Fourier transform is a way of transforming the time series data to the frequency domain.
There exists an additional transformation that can persist the position of the given frequency in
the series called a Wavelet transform. Both these transformations are going to be explained in
the following chapters with an example usage for time series classification.
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1.4.4.1 Fourier transform

The Fourier transform named after Joseph Fourier is an algorithm for the decomposition of any
function into sums of sine and cosine functions [3]. As this thesis focuses on discrete time series
classification, the more general continuous version of the Fourier transform is going to be left
out.

» Definition 1.16 (Fourier transform). Let X; be a time series with t data points. Then the

following formula
n—1

Xk — ZXjefﬂﬂ'kj/n
Jj=0

is used to get the Fourier coefficient X, eC

Coefficients extracted from the Fourier transform can be used as features in the new dataset.
For that reason, this method is from the feature extraction family of classifiers. It is possible
to use the coefficients in their raw form or additionally transform them. A lot of the time it is
inevitable because the classification methods do not work well or at all with complex numbers.

One of the simplest ways to convert the coefficients to real values is by taking the absolute
value of the complex number. This process is not lossless and some information about the series is
lost. Another way to transform the complex number is to create a dataset containing imaginary
and real parts separately. This makes 2n number of features. A paper from Mochaourab et al. [9]
uses different features derived from Fourier coefficients. The values they use are the amplitudes
and angles of the complex numbers.

» Definition 1.17 (Computing FT amplitudes). Let X, be the coefficients of a time series X
of a length t, then an amplitude Ay can be computed using the following formula

At = % . abS(Xt),

where abs is the absolute value function.

The operation does not change the number of features needed as is apparent from Defini-
tion [1.16. To reduce the dimensionality of the dataset, coefficients can be sorted and then only
those passing a threshold are left. Sorting is done based on the amplitude value and the thresh-
old is set to filter out the lower amplitudes. Higher amplitudes are related to higher coefficient
values.

The discrete Fourier transform is an algorithm that computes the Fourier coefficients, but
this version of the algorithm is slow. It takes O(n?) time to compute the coefficients. For long
time series, it is then vital to make the algorithm more time effective. The algorithm called
Fast Fourier Transform was invented for this purpose. It achieves the same result using only
O(nlogn) steps. There are different versions of the algorithm. The most notable one is called
the Cooley-Turkey algorithm [3].

1.4.4.2 Wavelet transform

The Fourier transform does not preserve information about where a particular frequency happens,
so it is possible to lose important information about the locality. The wavelet transform was
made to fix that problem. It does not just show us frequency but also when those frequencies
happen. That information can be crucial for some classification and time modeling problems.
For that reason, an additional transformation called wavelet transform was created. It does not
convert the time series into the frequency domain. Instead, after applying the wavelet transform,
the resulting time series is in the time-frequency domain [25]. These work better in situations
where the time series is non-stationary. For a stationary time series, frequency components are
relevant over their whole run.

11
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(a) Haar wavelet. (b) DB3 wavelet. (c) Morlet wavelet.

M Figure 1.4 Examples of mother wavelets.

The building block of the wavelet transform is called the wavelet. The Wavelet transform is
characterized by its ability to be flexible with the choice of wavelets employed in the transforma-
tion process. This attribute sets it apart from the Fourier transform. Many different transforms
exist that extract diverse information from the time series. The wavelet, transformed using linear
operations, is often called the mother or analyzing wavelet. The linear operations are scaling
using a scalar and the addition of wavelets. Figure|1.4 shows examples of some mother wavelets.

Lets now define the continuous wavelet transform and then focus on its special case of the
discrete wavelet transform.

» Definition 1.18 (Continuous wavelet transform). Let g be a function of time and 1 s be the
prototype wavelet function, where T is the time localization, and s is the scale defined as 1/f and

f is a frequency. Then, the function F is the continuous wavelet transform of the function g
defined as

F(r,s) = Jlﬁ /j gty (t - T) d.

The function above can be used to generate wavelet coeflicients, but if 7 and s are continuous,
there will be vast amounts of coefficients (theoretically infinity). Those parameters are often
discretized to prevent that from happening by taking only the powers of two. To compute for
example, the coefficient Cji, this equation is used

Cir = F(279 k277).

As mentioned in Chapter 1.4.4.1 discrete time series are the sole focus of this thesis. There-
fore, it is necessary also to define wavelet transformation with discrete time. This is a particular
case of continuous transformation.

> Definition 1.19 (Discrete wavelet transform). Let X; be a time series, 1, be the prototype
wavelet function where a be the time localization, s be the scale defined as 1/f, and f is the
frequency. Then, the function D is the discrete wavelet transform defined as

n—1
1 t—a
D) = 5 > s (5.
a0
where Y* is the complex conjugate of the basis function . Former invariants of a,b being dyadic
and resulting coefficients being computed as
Cir = D(277,k279).

The ¢ function, which is the mentioned mother wavelet, needs to be chosen for classification
purposes. Mochaourab et al. [9] try two wavelet functions, namely the Daubechies and Haar
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transforms. The Daubechies transformation is useful to model signals like ECG, with a very
predictable form and non-smooth form. The one they used is called Db3. The Haar transform is,
on the other hand, one of the first wavelets developed and is equal to the Daubechies transform
called Db1 [9).

1.4.4.3 Classification on the coefficients

After feature extraction from the time series data, it is time to use some classification models on
the newly created dataset. The dataset consists of k numerical features after the transformation.
As mentioned in Chapters|1.4.3 and ensemble methods exist for classifying these datasets
called random forests and gradient boosting.

1.4.5 Interval-based classification methods

Interval-based classification methods decompose given time series into smaller intervals, which
are then used to train weak learners. They do not have access to the rest of the intervals, so
it is harder for the learner to overfit the data. Creating an ensemble of these learners makes it
possible to classify the time series. Sub-intervals created in the splitting phase can be mined for
mean, standard deviation, slope, and range of other features. The features are then used to train
a weak learner.

The value of the method lies in classifying time series data, where only some parts are
essential to classify the time series correctly. For example, given an ECG signal, there are
different intervals, as seen in Figure 1.5. The thesis introduces an interval-based method called
Time series forest.

The random forest approach of Deng et al. uses a random forest classifier for the resulting
model containing computed moments of the interval. The number of intervals created equals v/m,
where the m is the time series length. The number of resulting features generated by partitioning
a given dataset into \/m intervals is 3y/m. The classification outcome is determined based on a
voting scheme among the ensemble of weak learners, with the majority decision being taken as
the final prediction.

The building block for the random forest approach is the time series tree. It is an example
of a decision tree but with different splitting criteria. Original criteria for splitting trees, as seen
in the ID3 algorithm, use entropy or information gain. Time series forests use a combination of
entropy and distance-based metric.

13
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» Definition 1.20 (Threshold splitting). Let fi be a feature computing function, where
m f1(t1,t2) = mean(Xy, +,)

= fa(ty, t2) = std(Xy,.e,)

m f3(t1,t2) = slope(Xy, +,)

Then the condition
fr(ti,t2) <1,

where T 1s a numerical threshold, is used in a node to forward the time series to one of its
children.

The threshold 7 candidates are fixed for each feature function fi. From the list of thresholds,
the best one is chosen by its ability to divide the intervals into-equal width bins [27]. Lastly, it
is vital to select the correct split. The paper proposes their novel splitting criterion called the
entrance.

» Definition 1.21 (Entrance criterion). Let IG be the information gain between the parent and
their child and f[! is the result of fi for the n-th instance at the node, then entrance criterion is
defined as

E=I1G+ aM,

where M is defined as
M = IninN |fe(ty,t2) — 7.
When the resulting value F is equal to zero for all the different feature functions, splits, and
intervals, the node is declared as a leaf, and its label is equivalent to the label of its contained
time series. Algorithm 4] describes the entire tree-building process.

Algorithm 4 Building time series tree

Require: X; data

. T + sampled v/t intervals

: Threshy, < calculated set of candidate thresholds

. B’ + 0, AEntropy’ = 0,t} =0,t, =0,7 =0, =0

: for t1,t5 € T do

for k < 1..K do

for 7 € Thresh, do
calculate AEntropy and E for fi(t1,t2) <7
if E> E' then
E' < E, AEntropy’ = AEntropy,t) = t1,th = to, 7" =7, f' = f
end if
end for

end for

: end for

. if AEntropy’ = 0 then

set node as leaf

return node

: end if

: node; + time series with f/(¢],t5) < 7

: node, «+ time series with f/(¢],t5) > 7

: return node

© X NPT R

[ e

A time series forest is a collection of time series trees. It leverages the random sampling
strategy from the [5], where the features of the observation intervals are sampled instead of
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sampling the tabular dataset. For each node with a X; time series start and length of the
interval is sampled both v/N times. This creates N different samples in each node. By having
hundreds of time series trees of this type, the model’s accuracy is comparable to random forests.
Mainly its ability to not overfit.

1.4.6 Shapelet-based methods

Shapelet-based methods try finding patterns in the time series that sufficiently differentiate
classes @ These are phase independent and could occur anywhere. This method is robust for
time series, where a part is representative of the whole. The question is which part of the series
should be used as shapelets. It is possible to craft the shapelets manually by leveraging domain
knowledge, but generating them is much more convenient. One of the ways to classify the time
series data is to try to find patterns within the series that could occur anywhere. Those patterns
are called shapelets in the time series jargon and are phase independent.

There are two distinct methods for generating shapelets. The first is called the shapelet-
extracting method, which extracts essential shapelets from the training data. The second one
takes a different approach and learns the shapelets from data. It is important to note that the
learned shapelets may not correspond precisely to any of the subsequences present in the training
data. This method is called the shapelet-learning algorithm.

The time series is compared to the shapelet using sliding window segments. These are equal
to the length of the shapelet.

» Definition 1.22 (Sliding window segment). Let X; be a time series of the length t, then a
new time series X derived from the original X; as

Xju= (X5, ., Xj-1)

is called the sliding window segment of the X; time series.

1.4.6.1 Shapelet-extraction method

The original version of the method introduced by Ye et al. @ is an example of a shapelet-
extracting method. It uses a brute-force algorithm to arrive at optimal shapelets. To leverage
the method, it needs two ingredients. Those are the shapelet and the corresponding optimal
split point.

Before defining the optimal split point, some additional definitions need to be provided.
Firstly, shapelets need to be comparable to the time series. A distance function d(X, S,,) needs
to be defined for that.
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> Definition 1.23 (Shapelet distance). Let Xy, S,,u <t be time series with a presupposition
that S, is a shapelet, then

d(X¢, Sy) = min(dist( X, Su) | j € [1,t —u])
is the shapelet distance where X, is the sliding window version of the X; over all its segments.

» Definition 1.24 (Distance threshold). Let X; be a set of time series with corresponding labels
Y, and IG be the information gain function. Then d* € R is the distance threshold, which splits
the dataset X, into X%, X! so that
and

d(X7, S,) > d*.

Having these definitions in place, it is possible to proceed with defining the optimal split
point.

» Definition 1.25 (Optimal split point). Let X; be a set of time series with corresponding labels
Y, IG be the information gain function, S, be a subsequence of some series from Xy, d(Xy,S,)
be the distance function of the minimal distance between the time series and shapelet. Then the
optimal split point is such distance threshold d,.s that satisfies

IG(X¢, Sy, dre,) > IG(Xy, Sy, d¥)

us Pres

for any other distance threshold d*, where IG computes the information gain for the newly created
sets using the given distance threshold.

Optimal split points say that the given threshold is the best possible because no more infor-
mation can be gained using any other threshold. The second question is how the shapelets should
be generated. In this version of the method, they are extracted using a brute force algorithm
seen in Algorithm [5.

Algorithm 5 Finding the best shapelet

Require: X; data
Require: max_len maximum shapelet length
Require: min_len minimum shapelet length
candidates + generate_candidates(X¢, mazx_len, min_len)
best_gain < 0
best_shapelet <+ null
best_d* < null
for S, € candidates do
gain,d* «+ IG(X¢, Sy)
if gain > best_gain then
best_gain < gain
best_shapelet < S,
best_d* + d*
end if
: end for
: return best_shapelet, best_d*

— e

The procedure for finding the best shapelet is used to build a decision tree. On each node,
a shapelet is created from the remaining training data, and a threshold is used to distinguish
how should the new observation continue the traversal. As is apparent from the algorithm, it
could be more efficient. The algorithm’s complexity is cubic in the number of time series and
quadratic in the length of the shapelet [6]. This problem is solvable using the second approach,
which is called the shapelet-learning algorithm.



Feature extraction-based methods

1.4.6.2 Shapelet-learning algorithm

The shapelet-learning tries to learn the shapelets from the dataset. The best shapelet could
be missing from the existing data, which would cause the extraction method to be suboptimal.
Additionally, as outlined in the preceding chapter, the extraction version has high complexity.
The version of the shapelet-learning described in this section is based on the work of Grabocka
et al. m

Firstly, the shapelet distance defined in [1.23|is modified to return the minimal distance for
the given segment. A segment is defined using the starting point in the time series and the length
of the shapelet.

» Definition 1.26 (Distance for j segment). Let Xy, Sy, u < t be time series and d(X¢, Sy) be
the shapelet distance. Then d;j(Xy,S,) is the distance for jth segment defined as

u

1
dj(Xe, Su) = D (Tji-1 = )

=1

The minimum function is then defined as M = min;_y,. . jd;(X;,S,), where J is the total
number of segments. It is not differentiable, which is a prerequisite for methods based on gradient
learning. Replacing the exact minimization with an approximation using the soft-minimum
function is possible.

» Definition 1.27 (Soft-Minimum version of the shapelet distance). Let d;(Xy,S,) be the
shapelet distance for segment j. Then, its soft minimum approzimation M’ is defined as

2;21 d] (Xt7 Su)eadj(Xt’Su)

M~M = =
Zj—l eadj(Xt,Su)

)

which is equal to the true minimum function as o — 0.

It is apparent from this definition that the shapelet is the single variable in this equation
per time series. Leveraging this information, learning the shapelets using gradient descent is
possible.

1.4.7 Dictionary-based methods

Both shapelet and interval-based methods presuppose that distinct features in the time series
data can accurately classify its category. However, there are situations where the distinction
does not lay in the concrete pattern but in the context in which it occurs and the prevalence in
given time series data. Additionally, both shapelets and interval-based methods operate directly
on the raw data, making them susceptible to noise in the dataset. It is vital to remove the noise
by human preprocessing before the application.

A family of dictionary-based methods tackles these issues by sliding over the time series with
a sliding window and creating words from the given window and alphabet . As the state-of-
the-art contender for this class of methods, BOSS was chosen E?]

1.4.7.1 Bag of SFA symbols (BOSS)

The BOSS model is a 3 step method. Firstly, the time series is converted to a symbolic repre-
sentation using the symbolic Fourier approximation ﬂ371] SFA is computed on the time series
sliding windows, where two consecutive windows share [ — 1 positions. These windows are z-score
normalized to achieve consistent scale and vertical alignment.

17



18

Classification of time series

» Definition 1.28 (Z-score normalization). Let X; be a time series, u be the mean of the series,
and o be the variance of the series. Then, X} is the z-score normalized series defined as

x| = Xz n

g

Symbolic Fourier approximation is a dimensionality reduction algorithm based on mapping
Fourier coefficients to a discrete set of values, which can be interpreted as symbols. By symbol-
izing the time series, it is possible to utilize algorithms working with characters or strings (such
as a bag of words or hashing). An example of numerical dimensionality reduction is the DFT,
where only the first k coefficients are considered.

The algorithm applies either an equi-depth or equi-width binning technique to each occur-
rence, which refers to the instances where the variable appears in the dataset. Equi-depth binning
divides the variable into bins of equal frequency, whereas equi-width binning divides the variable
into bins of equal width.

> Definition 1.29 (Histogram). Let X; be a time series dataset of a size n approximated with
w Fourier coefficients. Then the value of H;(x) represents the total number of approzimations
for which the ith coefficient t; is equal to x.

Having the histograms, discretization of them can be achieved by binning using MCB.

» Definition 1.30 (MCB equi-width binning). Having the approximation for N time series
using the F'T and a symbol alphabet ¥ = sq, ..., ¢, the MCB determines wedges w;(0) < ... < w(c)
such that two subsequent wedges

(Bi(a—1), Bi(a))
have equal interval widths. Consequent wedges define discretization intervals.

The discretisation interval can be defined as DI;(a) = (B;(a — 1), B;(a)). Using this notation,
the SFA transformation can be defined as follows.

» Definition 1.31 (SFA Word). Let X; be a time series, then after discretisation DFT,,(X;) =
t1,...,ty to the first w coefficients of the Fourier transform, it is possible to create word s =
S0, -y Sw from the alphabet 3 by this definition

s; = symbol, < t; € DI;(a)

The BOSS model creates these SFA words for the sliding window of a length w € N. The
sliding windows are normalized to have a standard deviation equal to 1 and optionally the mean
to 0. This step is followed by transforming each sliding window into the SFA word, which creates
an unordered set of them.

When encountering a stable section in the time series, BOSS will repeat the exact words
multiple times. To avoid giving more power to the stable sections of the time series, numerosity
reduction is applied. If the word is repeated successively, only the first occurrence is added to
the bag. If a word appears multiple times, it can still be added to the bag of words each time it
appears, as long as there is at least one different word between each occurrence.

» Example 1.32 (Example of numerousity reduction). Given the words from the sliding window
S = aab aab aab bee aab, then the result after numerosity reduction is equal to S’ = aab bee aab.

The final operation on the data is converting these words to their occurrence histograms
B : X! — N. This is the last prerequisite before the classification, which is made by leveraging
the nearest-neighbors algorithm using the BOSS distance.

» Definition 1.33 (BOSS distance). Let By, By be two BOSS histograms, then the BOSS dis-
tance is computed using following formula

dist(B1,Bs) = Y (Bi(a) — Ba(a))*.

a€B1,B1(a)>0
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1.4.8 Catch22 features

What if there can be a set of features that can be extracted from any time series and are distinctly
able to help in the classification? Catch22 tries to find exactly these kinds of featuresg].

The creators of the method were able to arrive at 22 distinct features that still preserve a
high level of classification and, at the same time, contain a minimum amount of redundancy ﬂZﬂ
They were able to select these through highly comparative time series analysis of freely available
datasets.

The feature set contains different features such as distribution parameters, autocorrelation,
and the delta between successive differentiations. Some examples of catch22 features are listed
below.

DN _HistogramMode_5 Mode of the z-score distribution estimated using 5-bin histogram.
FC_LocalSimple_mean3_stderr Mean error of the 3-sample mean forecasting.

FC_LocalSimple_meanl_tauresrat Change in the correlation length after iterative differenc-
ing.

DN _OutlierInclude_p_001_mdrmd Time-intervals between really unlikely (p < 0.001) events
above the mean.

The selection process was based on 93 freely available datasets m, which are also used in
this thesis. They made performance feature selection to quickly filter features that have the
accuracy of a null-distributed classifier.

After the performance analysis, the feature set was further trimmed by ranking the features
based on their accuracy normalization. Then they created a cluster of similarly performing
features with high correlation (£0.8), and one representative of the cluster was chosen based on
the following:

Normalized accuracy This was computed again across the tasks.

Manual picking That was based on the interpretability of the feature, which is also important.

1.5 Classification using CNN and Convolutional Kernels

Neural networks are state-of-the-art methods for image classification. Time series being effec-
tively an image with one less dimension suggests they should also be effective for classifying
time series datasets. Most of the methods perform feature selection by representing the data set
rigidly. For example, shapelets are trying to find shapes that are representative of the classifica-
tion, BOSS is trying to convert the time series to NLP representation and FFT methods use the
coefficients to transform the representation to lower dimension.

Convolutional neural networks try a different approach by letting the model learn the rep-
resentation that gives the most predicting power. They do not approach the problem with
preconceived representation but rather generate random convolutional kernels to detect the pat-
terns in the series. This has its downsides, mostly in the interpretability department. Because
the kernels are random and do not have concrete interpretation, this model is effectively a black
box. One of the representatives is called ROCKET [8] and will be described in this thesis.

» Definition 1.34 (Convolution kernel for time series). Let X, be a time series and K, time
series where u < t. The equation

S(t) = i Xa 'Kt—a

a=—00
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M Figure 1.7 Convolution operator application with dilation 1 and 2.

often written (X = K)(t) is the convolution operation and the time series K, is the convolution
kernel. The result of this operation is often called a feature map.

These convolutional kernels can capture many time series features used in other methods.
They can find patterns using appropriate kernels the same way shapelets do. The frequency
information can be extracted with kernel dilation. This technique creates gaps in the kernel
where the time series value is not considered when running the convolution operation. The
dilated convolution can be seen in Figure 1.7. Larger dilation corresponds to lower frequencies,
and higher dilations to higher ones B]

The ROCKET method defines only one layer of convolutional kernels, and the weights of the
kernels are not learned, which means that the features are fast to compute. Additionally, because
there is only one layer, generating a large number of kernels is possible. Because the kernels are
generated randomly, the only hyperparameter of the ROCKET method is the number of kernels.
The attributes of kernels that are generated randomly are as follows

Length is selected randomly from 7, 9, 11 with equal probability

Weights are not learned but sampled from the normal distribution and mean centered after
being set

Bias is sampled from a uniform distribution and added to the kernel output
Dilation is used to extract frequencies and scales

Padding on each kernel generation, an equal probability decision is made whether or not
padding will be used when applying the kernel.

A stride of a kernel is always equal to 1. There could be a worry that these settings were
overfitted on the UCR datasets, but the original paper randomly selected half of the UCR dataset
to set these parameters and then tested if the classifier could generalize on the rest of the datasets
not included in the development ones.

After the application of a kernel, ROCKET computes two aggregate features from each
feature map, producing two real-valued numbers per kernel. That means for a k£ number of
kernels, the resulting dataset contains 2k features. For smaller datasets, this results in much
higher dimensions than the original dimensions for the time series.

Maximum value is equivalent to the global max pooling used in image classifications.

Proportion of positive values defines the input proportion matching a given pattern. It is a
novel feature of the method developers.

When the method is finished transforming the dataset, a linear classifier is used on the kernels
to compute the weights for the logistic or ridge regression. The ridge regression was chosen in the
original paper because it performed better on smaller datasets. Although these are common in
the UCR database, it may be beneficial to consider using logistic regression instead when dealing
with larger datasets. Additionally, it is not that important to regularize for larger datasets.



Chapter 2

Explainability for time series
classification

The content of this chapter is concerned with the explanation methods available in the field of
time series classification. It introduces readers to both black-box and white-box strategies of
the explanation.

Over the years, time series explainability methods have emerged to help interpret the classifica-
tions predicted by the models. Some methods are specific to time series, while others leverage
the long-running development in tabular data classification algorithms.

The purpose of this chapter is to summarize existing developments and have an overall un-
derstanding of the field. There are different ways to categorize explainability methods. One such
categorization is concerned with whether the method explains the model as a whole or if it ex-
plains only one classification. This distinction is called the global/local distinction. Another way
of categorizing explainability methods is to classify them based on the amount of information
needed to do the explainability. White-box models are characterized by their ability to work
with the internal representation of the model, unlike black-box models, which rely solely on the
model’s output.

2.1 Permutation feature importance

Permutation feature importance is a technique used to determine the importance of features in
a given dataset for a predictive model. This method belongs to the family of feature importance
models and is an example of a black-box model, meaning it can be used with any machine
learning model.

It works by permuting feature values between the data points to generate new modified
dataset, on which a metric is computed and compared to the same metric on the original
dataset. A concrete metric for the comparison is not important to the model, and any accuracy
scoring metric can be used.

By doing this, the new dataset rows are more likely to be valid than when the values in rows
are picked randomly. The described algorithm has problems when features in the dataset are
highly correlated. If that is the case, it can lead to falsely important features because more
essential features are not detected by being effectively present multiple times.

One way of solving that could be removing highly correlated columns by applying some
feature selection algorithm. The principal component analysis (PCA)[32] could be used, but
because the resulting features are harder to interpret, its applicability in explainable models
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Algorithm 6 Computation of the permutation feature importance

Require: m fitted model
Require: T tabular dataset
1: s < reference score for T’
2: for feature j from column of T do
3 for k + 1. K do
4 Ty.; < D with shuffled feature j
5: sk,j < computed score for Tk,j
6 end for
7 ij < for feature j as s — 4 Ele Sk.j
8: end for
9: return ¢ importance scores for every feature

Permutation Importances (test set)
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B Figure 2.1 Feature importance of the survivors from the Titanic dataset [33, 13]. It tells that by
permuting the titanic dataset sex feature between different data points, the decrease in accuracy score
is the highest.

is limited. Another more reasonable approach could be clustering the features based on the
correlation and considering only one feature from it.

Figure 2.1 shows an example method rendering. The differences in importance are visualized
using the whiskers plot to show the uncertainty of the importance. In this type of visualization,
it is possible to see additional information about the mean and the outliers on both sides. The
observation from the current graph is that sex was more important than any other feature because
women had priority when deciding who was going to end up in lifeboats.

2.2 Counterfactual explanations

Unlike the feature importance family of methods, counterfactual explanations do not tell which
features are the most important. Instead, they give us the minimum change needed to change
the classification from one category to another. These methods are local, and there are both
black-box and white-box versions.



Counterfactual explanations

» Definition 2.1 (Counterfactual). Let m : T — Y be a fitted model, t be a feature set for
which y = m(t), y' the desired classification, and d : T x T — R function to measure the distance
between the feature sets. Then z' for which the following holds

. ! . ! /
min d(t',t) while y" = h(t")

is called a counterfactual.

There are many ways to generate counterfactuals. Mochaourab et al. used an algorithm
called Growing Spheres[34] in their post-hoc explainability paper.

The original paper defines the concept of ally and enemy, where ally is the original row in the
dataset with classification y, and the enemy is the modification of the ally that gives a different
classification result. Even though nowhere in the paper is the counterfactual mentioned, this is
the exact definition of one.

» Definition 2.2 (Growing spheres distance (cost function)). Let e,x be the enemy and ally
rows, then the distance ¢ : X x X — RT is defined as

c(z,e) = ||z = ealla + |z = eollo,

where ||.||2 s the Euclidean norm and ||.||o the lg norm, which is defined as the number of
non-zero coordinates, |le — x|lo = >, .4 1z, e, and v is the penalization hyperparameter.

The reason for the Iy norm is that humans are imperfect at interpreting multiple features
changing simultaneously, so it is preferable to change the least number of features possible
(preferably one). This function is discontinuous, so it is tough to find the solution exactly.
Therefore, the paper proposes the growing sphere heuristic to get an approximate solution. The
approximation of this algorithm is called the growing spheres. It consists of two phases called
the generation and feature selection phases.

2.2.1 Generation

In this phase, a greedy approach is used to find the enemy by generating instances in spherical
distances from the ally observation. To be more precise, the algorithm defined in the 7| generates
lo-spherical layers around the ally observation until the enemy is found.

» Definition 2.3 ((ao, a1)-spherical layer). Let ag,a; be two positive numbers, then
SL(xz,a0,a1) =z € X :a9 < ||z —z||2 < ay,
defines the spherical layer around the observation x.

An algorithm called YPHL [35] generates these spherical layers of observations uniformly
over the sphere. At the start, the ag is set to zero and the a; is set to hyper-parameter 7. Apart
from this hyper-parameter, the algorithm defines the number of generated observations in each
radius n.

If the algorithm does not find an enemy in the given radius, it shifts ag, a; values and repeats.
After the solution is found, it is time to make the enemy as sparse as possible. That is done in
the next step.

2.2.2 Feature selection

The feature selection is a heuristic algorithm with a simple strategy. It tries to create sparser
enemies by gradually zeroing minor parameters. The idea is that smaller parameters are less
likely to step outside of the decision boundary. The implementation is outlined in Algorithm 8.
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Algorithm 7 Growing spheres generation

Require: f: X — Y classifier
Require: ally € X
Require: 7,n hyper-parameters

10:
11:
12:
13:

1
2
3
4
5:
6
7
8
9

: e+ SL(x,0,7)
: while enemy € e do

T 5
e <« SL(z,0,7)
end while

1 ap <— T
sap 21
: while enemy ¢ e do

e« SL(z,a9,a1)
ap < aq
a1 <~ a1l
end while
return e € e nearest from the set

Algorithm 8 Growing spheres feature selection

Require: f: X — Y classifier
Require: z € X
Require: e € X where f(e) # f(z)

1
2
3
4:
5
6
7

el e

: while f(¢’) # f(z) do

e ¢

. . _
i = argmin [e} — x|
!

€; < X

: end while
: return e*
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B Figure 2.2 Example of a counterfactual from the adult dataset .

After the feature selection resulting enemy can be visualized, for example, as a difference between
the enemy and ally.

Figure 2.2 shows the difference between the ally and enemy counterfactuals. It could also be
interpreted as what should change to trigger the change of the classification outcome. The data
are from the adult dataset, where the problem is about predicting if the given people’s salary is
higher or lower than $50k.

2.3 Shapley values

Shapley values are a game-theoretic approach to explainability, where each feature value is a
player, and the prediction is the payout of the game [377] Shapley values tell us how much the
payout should be given to each feature value, effectively telling the predicting power of the given
value.

The algorithm first generates every possible combination of features (coalitions) and computes
its resulting value. Then feature x we are interested in gets introduced into the coalition to see
how it changes the result. Marginal contribution is computed as the difference between the
feature sets with and without a given feature. The resulting contribution is then the average
overall contributions computed for different coalitions.

As one can deduce, this method has a problem because it is computationally expensive to
get the resulting value for every combination of the coalitions. Therefore, approximations and
model-gnostic versions are the norms for this method.

Additionally, it can be hard to interpret the results of the Shapley values because they are not
fundamentally sparse. Unlike counterfactuals, Shapley values tell us compounded information
about the features. The information that Shapley values could be described as the amount of
contribution to the prediction for the given instance compared to the dataset’s average prediction.

» Definition 2.4 (Shapley value). Let x be a feature set of length p, where each feature value
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s a player in the game. Then

o=y PR PED ooy - po)
DC{1,...p)\ {5} ’

gives us the Shapley value of the feature x;. Function F gives us the prediction of the model f
marginalized over feature values that are missing in the feature set D and is defined as

F(D) = /f(xl, s @p)dxigp — E(f(21,...,2p)).

This is the original version, which does not scale well with the number of features because it
has exponential complexity, so versions using approximations are used. The estimation can be
implemented using the Monte-Carlo sampling [11].

Algorithm 9 Monte Carlo sampled Shapley values

Require: m fitted model
Require: T tabular dataset with p rows
Require: x €T
Require: j feature index
Require: N number of iterations
fori=1...N do
z < random instance from T'
o(x) + random function that performs permutation of the features in z
Zo  0o(x)
2o < 0(2)
Tqj < (1’1, ey L1, Ly Zjly oens Zp)
T_j < (.’El, s L1525 By ey Zp)
¢ masy) — mla_;)
end for
0 = % L1 '

return ¢;

This version returns results in O(N) where N is the number of iterations and it is possible
to improve the approximation by choosing a higher number of iterations.

2.4 Local surrogate (LIME)

As the name suggests, the local surrogate is a local method of explanation, concerned only with
one instance from the dataset at a time. It works by creating a model that tries to approximate
a model’s surrounding behavior f for the given instance x [10].

» Definition 2.5 (Explainable model). Let f be a fitted model, x instance of the interest from
the dataset X, then g is the local surrogate of f obtained by

g =argmin L(f,¢', ) + Q(g"),
g'€eG
where G is the set of all possible local models, 7, defines a neighborhood around the instance, L

is the loss function between models and Q penalizes the complexity of g'.

The function £ compares the surrogate model g with the original model f. It uses a weighted
loss function. The approximation of this method is created by surrounding sample set Z for the
data point x. Then the loss function is weighted by the distance between the z € Z and .
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B Figure 2.3 Example of a counterfactual from the adult dataset .

» Definition 2.6 (Weighted loss function £). Let f, g be models and 11, : X — R be the distance
function between the x and z defined as

—D(x,2)?
e o2

which is the exponential kernel based on cosine distance D. Then the function

L(f,9: 1) = Y W(2)(f(2) = 9(z))?

2,2€Z
is the wetghted loss function used in the LIME method.

It is apparent that this method is not interested in the implementation details of the model
and only works with its inputs and outputs. That means this is a black box method. To fully
comprehend the power of this method, two questions need to be answered. What kind of model
should the local surrogate be, and how to determine the neighborhood m, for the tabular data?

The explainability comes from the surrogate model, so it should be interpretable by default.
An example of such a model could be the decision tree. Determining the neighborhood m, for
tabular data is more complicated. We cannot simply take training samples around the instance
x because there is a high probability (higher than in regression problems) that a given sample
will not be valid. One solution introduced in|2.3 creates new instances from the training dataset.

Another solution from the original article works with data samples from the normal distribu-
tion around z, but this again needs to tackle the problem of defining the neighborhood of the z.
They use an exponential smoothing kernel to define the neighborhood, but how should the size
of the kernel be determined?

This model was originally defined for NLP problems. Those problems are referenced in the
original paper, but this explanation algorithm is model agnostic. LIME exists for time series,
visualizing essential parts of the series data points.

Figure 2.3|shows an example of this model output, where the goal of the model is to predict
if a given text is written by an atheist, who is agnostic about the knowledge of god existence.

2.5 SHapley Additive exPlanations (SHAP)

SHAP tries to combine the Shapley values method with the local surrogate model. It com-
putes the Shapley values, then defines the explanation as an additive linear model of feature
contributions, which is highly explainable. That detail makes SHAP a local surrogate model.

» Definition 2.7 (Additive model g). Let z € {0,1}" be a coalition vector, M the mazimum
coalition size and v is the feature attribution for a feature j, then SHAP explanation is a method



28

Explainability for time series classification

defined as

N
9(2") = ¢o + Z $;z;.
j=1

The coalition vector represents the coalition set from the Shapley values section. The SHAP
paper defines two versions of this method. There are valuable properties when using this method
that is not available in other additive methods [38].

» Definition 2.8 (Local accuracy). Let f be the model to explain, g the explanation model and
x' is the data point x filtered using the coalition vector z € 0,1V, if 2 = N, which means that no

feature is filtered from x. Then
fz) =g(a).
That means given the whole data point g(x) behaves as f(x).

Local accuracy expects the explanation model g to match the model to explain f in the case
where z is equal to z’.

» Definition 2.9 (Missingness). Let 2, be the filtered data point of x and g be the explanation
model. If z}, = 0, then ¢; = 0, which means missing data does not affect the model.

Missingness states that if the given feature is missing from the data point z, then it should not
have an impact on the model at all.

» Definition 2.10 (Consistency). Let f be the model to explain, g the explanation model, h
transformer that takes z coalition vector and returns x without features where i € (0,2),i = 0
and z 1 denotes setting z; = 0. Then for any model f,g, if

9(h(2)) = g(h(z i) = f(h(2)) — f(h(z 7))

for all inputs z, then

The third one deals with the fact that if the model changes such that the contribution of the
input ¢ increases, then its ¢; should not decrease.

The paper proves that only one possible explanation model g satisfies the properties and
follows Definition 2.7. The values ¢; are Shapley values introduced in Section about them [38].
Figure|2.4 contains example visualizations used with this method. The SHAP method is both
global and local and can help explain a single prediction or the overall behavior of the method.

The model then goes on and defines different approximations and versions of the SHAP
method. The KernelSHAP version is model agnostic and works with any model with a prediction
function. Additionally, TreeSHAP is for tree-like models and Linear SHAP for linear models is
presented. TreeSHAP will not be used for explanation in this thesis, even when tree-like classifiers
are used, because of problematic interpretability.

2.5.1 KernelSHAP

KernelSHAP is a more general algorithm from the SHAP paper [38]. It uses the SHAP kernel,
which is a kernel, that gives us Shapley values as coefficients when applied.

» Definition 2.11 (SHAP kernel). Let N be the mazimum coalition size and z' coalition vector
then SHAP kernel is defined as

(M —1) .
(\JZMI\NZ/KM— 12'])

7 (2) =
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Having 7, (z) and the model g(z) it is time to train the model. It is done by optimizing the given
loss function L:

» Definition 2.12 (SHAP loss function L).

L(f,9,m) = > [f(ha(2) = g(z')*ma ().

z'eZ

This loss function is called squared error. It is frequently used with linear regression. It is
possible to improve this loss function by regularization terms used for the linear regression.

The definition still needs to mention the function h;(z). The original model f does not work
with the coalition vector, as is the case for g, so we need to convert the coalition vector to an
instance x. The function h,(z) does that by keeping original values for features in the coalition
and randomly replacing the rest from the training dataset. That could cause problems if the
features are not independent. If that is the case, non-representative instances could emerge from
the dataset, skew the explanation and confuse the explainer.

2.6 LOFO - Leave One Feature Out

Ahmet Erdem introduced this simple method for computing the feature importance on the
dataset [@ﬂ It works by iteratively removing one feature from the dataset in every iteration,
then cross-validates to better understand the importance of the feature. The algorithm is model,
score metric, and cross-validation agnostic. A different metric, like the categorical cross-entropy
for the classification problems, is possible. The default cross-validation used in the method is
the K-Fold cross-validation.

» Definition 2.13 (K-Fold cross-validation). Let X be a dataset with n data points and k € IN,
then k — Fold cross-validation shuffles the data-set and creates k cross-validation dataset pairs
(dirain, diest) on which the estimator is trained and then evaluated. The result of the K-Fold
cross-validation score is equal to the average between the evaluations.

Algorithm [10/showcases the sequential version of this method. The method is naively parallel
because cross-validation steps are independent. It returns both the mean score and its standard
deviation, and there is a normalization step where the score from the dataset without the f
feature is subtracted from the base score (score on the whole dataset).
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Algorithm 10 Compute importance for LOFO

Require: X dataset of a size n
Require: s: X — R scoring function
Require: e: X — Y estimator
Require: ¢: X — (Xtest; Xtrain)
Ensure: score

10:

1
2
3
4
5:
6
7
8
9

: base_score + cv(X, s, e, c)

. features <+ Xfeatures

: for f in features do

Xno_p + leave(X, f)

scores < cv(X, s, €,¢)

: end for

: normalized_scores <— base_score — score; for each f
: SCOT€mean — mean(normalized_scores)

: Scoregq <— std(normalized_scores)

return score




Chapter 3

Proposed methods

The chapter contains descriptions of the methods proposed in this diploma thesis. Those are
methods leveraging the ARIMA models used mainly in forecasting. Additionally, an extension
of the LIME method using the local surrogate derived from the image-based method is proposed.

After the thorough literature review in the last chapter, it is time to propose new methods. The
methods presented in this thesis are primarily based on the autoregressive and moving average
methods for forecasting, which means predicting the following values based on historical data.
Those models can also be used for fitting existing data by comparing them with the original time
series.

Three models are going to be presented. The simplest one is the AR model, where the dataset
features are equal to the coefficient values ¢. The second and third models use a more powerful
ARIMA model, with different ways of choosing the model order. The first uses the AutoARIMA
technique, while the second uses the grid search algorithm and tries many configurations.

3.1 ARIMA coefficients as time series features

In the paper from Mochaourab et al.ﬂgﬂ they used Fourier and wavelet transforms to generate a
tabular dataset. It is possible to do a similar thing using ARIMA model coefficients as the features
in the table. Evidence shows that this feature extraction is competitive against other models
[40] in the classification problem. The version described in the series combined ARIMA models
with interval-based classification methods. Doing so improved the classification performance,
but the explainability of the model is now more difficult. The reason is that humans are better
at grasping fewer similar features.

3.1.1 Autoregressive Integrated Moving Average model

The ARIMA model, which combines AR and MA models and solves detrending through integra-

tion [41], will be presented in this section. The definitions for these simpler models will be laid

out, followed by an introduction to the ARIMA model.

» Definition 3.1 (AR(p) model). Let X; be a time series, then the model defined as
Xi=c+ o1 Xi 1+ 02Xy o+ +¢pXip+ey

is an autoregressive model with order p, intercept c, and error €;.
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Order p defines several past values considered in the prediction of actual value X;. It is equal
to the regression model with lagged time series values as the features. The AR(p) is used as
a simpler classifier version of the ARIM A(p,d, q) model in this thesis. There is additionally a
random term e, which is used to represent the uncertainty of the model. It should preferably be
equal to white noise.

An example of the AR(p) model can be the AR(1) model, which has a form defined as

Xt = C+Xt_1 + &¢.

This model with the ¢; = 1 is called the random walk model because it describes the process of
the same name.

> Definition 3.2 (MA(q) model). Let X; be a time series, then the model defined as
Xi=c+big4_1+0s6i o+---+ qut—q + &4
is a moving average model with order q, intercept c, and error €.

Order in the MA model defines how much should previous p random element influence the
current prediction X;.

» Definition 3.3 (Delta operator). Let X; be a time series. Then the delta operator does
differencing using the following formula

AXy =Xy — X
This operator can be applied d times depicted as ACX,.

It is preferable to have stationary time series because if a trend or seasonality model uses
previous values, as in the case of AR(p), its prediction becomes harder. Using the Delta operator,
the ARIMA model leverages differencing to accomplish a weak stationary time series. If there
is an upward or downward linear trend, differencing could help. Modern implementations use
algorithms that work even with non-linear trends.

» Definition 3.4 (ARIMA(p, d, q) model). Let X; be a time series, and X its A? differenti-
ation. Then model defined as

X =c+ AR(p) + MA(q) + &
=ct+ 1 Xi1+ @ Xpot+ o+ PpXip + ettt o+ +0, X g+

is called ARIMA model with order p for its autoregressive part, order q for the moving average
part and d number of differentiations.

The strength of the ARIMA model is mainly in the field of forecasting. but coefficients could
also be used as features for classification [40, 42].

A time series dataset is converted to a tabular dataset by creating an ARIMA model for every
observation and taking its coefficients. The number of features is determined by the maximum
value of p and ¢ in the dataset 4+ 2 for the number of differentiations and the intercept. If there
are differences between the dataset records in terms of p and q orders, we can fill orders that are
not used for the given record with 0.

One last piece needs to be included in making this method relevant and comparable to feature
extraction using Fourier and wavelet transforms. How should the ARIMA model’s orders p and ¢
be determined? Strategies already exist to determine the order automatically by effectively doing
a step-wise grid search. The algorithm is available in the R language forecast package [43|.
The order estimation is done by combining unit-root tests with Akaike information criterion.

The unit-root test checks that the root of the characteristic function for the AR(p) process
is a unit root (equal to 1). When that is the case given process is non-stationary and should be
differentiated. The most common unit-root test is called the Augmented Dickey-Fuller test or
ADF.
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» Definition 3.5 (Augmented Dickey-Fuller test). The Augmented Dickey-Fuller is a statistical
test defined as

Hy There is a unit Toot in the characteristic function.
H, The time series is trend-stationary.

Trend stationarity means that after considering the trend in the time series (for example, by
differentiating), the time series should be stationary. Akaike criterion is a metric used to evaluate
model complexity. Lower order ARIMA processes are preferred because there is a possibility that
higher orders would sabotage each other.

» Definition 3.6 (Akaike information criterion). Let k be the number of parameters for the
given model and L its likelihood. Then Akaike information criterion can be computed using

AIC =2k —2In(L),
where In is the natural logarithm.

» Definition 3.7 (Akaike information criterion for ARIMA). Let ARIM A(p,d,q) be an model
and L its likelihood of the model fitted on the integrated data, then we can compute the AIC using
the following formula

AIC =2(p+q) — 2In(L)

After preprocessing the time series dataset to a tabular dataset, general classification algo-
rithms such as Support Vector Machines or Gradient Boosting can be utilized. Since the dataset
has been converted into tabular data, any explainability method applicable to tabular data can
be employed. Counterfactuals and SHAP values will be attempted in this regard.

3.1.2 LIME explanations with the ARIMA models

LIME explanations are method independent, and the only thing that needs to be taken care
of is the explainable model g. There is no model available for time series data currently. The
model used for locally approximating tabular data was tried for time series. It can be done by
converting the time series into tabular data using ARIMA or ROCKET classifier. This strategy
did not pan out because it is hard to perturb the features while ensuring the validity of the
observation. It is possible to use swapping of features between different observations. However,
even after solving this case, it is highly questionable if the results will be more interpretable than
SHAP for tabular data. One could also create tabular data from the time series itself, but this
comes at the price of a huge performance loss, and the methods have problems when features
are correlated. That is almost always true in the case of time series data.

The second possibility was to use the model for locally approximating image data. An image
is effectively multivariate time series data, and time series can be represented using a 1-D image.
The method that is used with pictures already perturbates surrounding pixels, which works
better with highly-correlated datasets.

» Definition 3.8 (Transformation of the time series to an image). Let X; be a time series, then
f: X, — I is a transformation of a time series to an image representation containing only
the gray scale channel, where the ith value I is equal to x; € X;.

The method generates images close to the original with some pixels turned off by setting
them to 0. It then computes the distance between the images and fits a classifier for each
image instance. Those classifiers are then weighted based on the Euclidean distance between
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M Figure 3.1 Original image, and LIME generated neighboring instances

the original and the new image. A simple method like linear regression is used to classify, and
feature importance is coded in the weights.

In Figure 3.1} it is possible to see the original image with some of its neighboring instances.
These images can be grouped into the new training dataset for the explainability model. Fig-
ure 3.2 shows the output from this explanation method. It tells the observer which parts of the
image are essential for correctly classifying it.

3.2 ROCKET method for time series classification

The ROCKET method is a powerful state-of-the-art predictor that uses convolutional kernels
for feature selection. The problem is that the kernels are generated randomly with little to no
insight into what features they select. It would be beneficial to have a performant predictor like
this, which is also explainable. Therefore, the explainer introduced in the last chapter will be
used with this model.

The original version of this method uses ridge regression, which cannot return probability
distribution for the classes. For that reason, simple logistic regression was used instead of ridge
regression. Both models have similar results that could be additionally tuned, for example, using
a lasso penalty in the case of logistic regression.

The model remains the same as described in the original paper @ It first transforms the data
using the rocket transformer and then scales the features using z-normalization. Transformed



ROCKET method for time series classification

0 50 100 150 200 250

M Figure 3.2 Explanation from the LIME method. Colors define which parts of the image were used
to classify and which category (dog, cat).

data is then fed to the logistic regression to generate the class probabilities. Unlike ARIMA
models, there are no easily accessible methods for interpretation for the ROCKET method. The
main reason for this model implementation is to figure out how to explain it. The explanation
will be supplied using the LIME method described in the chapter above.
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Chapter 4

Implementation

This chapter will describe the implementation details of the methods introduced above . The
methods were implemented using Python 3.11, and the libraries used for each method will
be mentioned when their usage is described. The implementations were tested, and their
performances were measured in a white-box phase on the ArrowHead and Coffee datasets.

Methods implemented in this thesis are trying to be highly reusable. For that reason, stan-
dardized interfaces known to the Python community are used. All implementations are one of
two kinds. Classifiers are full-fledged models that can be used for the whole train/test pipeline.
Unlike transformers, they can be used out of the box for classifying time series. Those transform
the raw time series dataset to some other feature space. Both of these kinds have rigid protocols
in a battle-tested library called scikit-learn [13]. Datasets can be passed to the classifiers and
transformers using numpy and pandas data formats.

Classifiers use the fit method to learn from the training dataset and then predict the class
using the predict_proba method. The result of the predict_proba is equal to the probability of each
class being the correct answer. By defining these two methods, scikit-learn provides additional
ones when using its ClassifierMixin. The classifier mixin contains methods like predict, which
returns the most probable class, or score that computes the accuracy score given the correct class
labels.

Transformers also use the fit method to prepare the dataset for transformation. After that,
the dataset can be transformed using the transform method. Again by leveraging the Trans-
formerMixin, additional features can be obtained. For example, a helper function fit_transform
does both steps simultaneously on the same data.

Multiple transformers can be chained together using the Pipeline class in the scikit-learn
library. This way, the user can ensure that train and test data are not mingled. Using pipelines
creates a much smoother API for training and testing models. There should be precisely one
classifier or regressor at the end of the pipeline.

Scikit-learn contains implementations for tabular classification models and supporting func-
tions for general time series classification. The random forest classifier implemented in this
library was used for the ARIMA models. Listing 1 contains definitions in the Python implicit
protocol format.

Apart from scikit-learn, the thesis uses these additional libraries to implement the explainers.
Most of them are scikit compatible and implemented as transformers or classifiers. Python’s
whole data science ecosystem uses numpy and pandas libraries to represent tabular and array-
like data. Other libraries leverage operations from these libraries to implement the models.
Those libraries are listed below. Their usage will be discussed in detail whenever they underline
the models described in this thesis.
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Statsmodels Contains statistical models for time series analysis. These are used for the ARIMA
classifier. The implementation is slow even for small time series, which means that it is not
suitable for transforming a time series dataset containing a huge amount of observations [44].

Pmdarima Is a port of the library pmdarima from R language, which contains the auto_arima
function. This function helps estimate the order for ARIMA models using the maximum
likelihood [43].

Statsforecast Better version of the Statsmodels, which is much faster and centralized solely
around time series forecasting and analysis. It contains a custom implementation of Au-
toARIMA, which is faster than pmdarima. When testing, Statsforecast managed to be even
7x faster per time series, than Statsmodels combined with Pmdarima [45].

PyTS Python time series classification library containing most of the algorithms described in
the Literature review chapter [46].

CatBoost Modern gradient boosting library, which is scikit-compatible [47].

TsFresh Contains many transformers that can extract features from the time series. These were
used for the Catch22 algorithm [48].

LIME Implementation of the local surrogate explainability model. It contains other explainers
for problems like tabular, image, or text classification[10].

SHAP Implementation of the SHAP explainability model. It contains the logic for computing
Shapley values and visualizations, which can be seen below [38].

Sktime Comprehensive library for everything time series related. Supports a wide variety of
tasks from forecasting to clustering and classification. It also contains scikit-learn compatible
interfaces and pipelining of different models and transformers [49].

Arff Marshals and unmarshals time series data in the arff format used by the UCR archive. It
can contain additional metadata and description for the time series dataset. The result of
the arff marshaling is a pandas dataset.

All the libraries are installed using the Poetry package manager, and details on how to run
the notebooks is in the git repository included with the thesis.

4.1 FFTTransformer

The FFTTransformer is the fast Fourier transform of the dataset implemented according to
Mochaourab et al. [9]. It takes a time series dataset pandas or numpy formats and produces
two features per every FF'T coefficient. Features are the amplitude and the angle of the complex
number.

» Definition 4.1 (Computing FFT amplitudes). Let X; be a time series of a length t, then
amplitude Ay can be computed using the following formula

Ay = % ~abs(rfft(Xy)),

where rfft is the real fast Fourier transform and abs is the absolute value function.

The transformer does not use additional high-level libraries like sktime or statsforecast as
seen in Listing|2| There is the computation of both features from a real fast Fourier transform.
It is fully implemented using the numpy library, which makes the transformation time effec-
tive. The transformer pipelined with the RandomForestClassifier to create a complete model for
classification.



FFTTransformer

from typing import Protocol, Self
import pandas as pd
import numpy as np

class Transformer (Protocol):
def fit(self, X: pd.DataFrame) -> Self:
pass
def transform(self, X: pd.DataFrame) -> pd.DataFrame:
pass

class Classifier (Protocol):
def fit(self, X: pd.DataFrame) -> Self:

pass

def predict(self, X: pd.DataFrame) -> np.ndarray:
pass

def score(self, X: pd.DataFrame, y: np.ndarray) -> np.float64:
pass

M Code listing 1 Transformer and classifier protocols

class FFTTransformer (BaseEstimator, TransformerMixin) :
def __init__(self, n=11):
self.n = n

def fit(self, X):
pass

def transform(self, X):
samples_n = X.shape[1]
f = rfft(X, n=self.n)
ampls = 2 / samples_n * np.abs(f)
angle = np.angle(f)
concat = np.concatenate((ampls, angle), axis=1)
return concat

def fit_transform(self, X, y=None, *xfit_params):
return self.transform(X)

M Code listing 2 The FFTTransformer
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B Table 4.1 Time series data-frame from the coffee dataset

0 1 2 3 ... 283 284 285
-0.518419 -0.485884 -0.505007 -0.560183 ... -1.933631 -1.934964 -1.936007
-0.548462 -0.533681 -0.514723 -0.559256 ... -1.940727 -1.943786 -1.944308
-0.472634 -0.415546 -0.359929 -0.430496 ... -1.989143 -1.990659 -1.992301
-0.509521 -0.484218 -0.477951 -0.511287 ... -1.950172 -1.951748 -1.952922
-0.563427 -0.533896 -0.543822 -0.598246 ... -1.866945 -1.868419 -1.869571

4.2 ARTransformer

Every ARIMA model can be converted to AR(p) model using polynomial division [50]. So
this method leverages that and computes AR coefficients only. Doing that gives a significant
performance boost for both the training and test phases.

TSFresh library is used to compute coefficient values. It contains ar_coefficient function,
which takes p value and returns first p coefficients of the model. The important question is, how
should the order p be picked? One of the ways is by using the hyper-parameter tuning algorithm
like GridSearch. This strategy was used in the implementation. Because only one parameter is
optimized, the grid search performance is good. GridSearch can be seamlessly combined with
the classifiers and transformers using the pipeline feature from the scikit-learn.

This method achieved an accuracy of 0.78 on the Coffee dataset but had problems correctly
classifying arrows, with an accuracy score of only 0.46 for that dataset. The reason could
be that the arrow dataset is better explained using shapelets because the classes are mostly
undistinguishable, except for small patterns. The AR model is better suited to represent the
global behavior of the series, which is the case for the Coffee dataset.

4.3 ARIMAClassifier

The ARIMAC]Iassifier is the scikit-learn compatible class with an implementation based on
the chapter [3.1.1] It is effectively a wrapper around the RandomForestClassifier from the
scikit-learn, which transforms time series data from the time domain to ARIMA model fea-
tures using the arima_tabular function shown in[3. The function uses auto_arima function from
the pmdarima library. It ignores the seasonal component because auto_arima guesses orders for a
more robust model called SARIMAX. After those model parameters are taken from each dataset
time series and written to a pandas dataset, which is then returned.

Tables 4.1 and 4.2 show the datasets before and after processing. The SHAP library then
uses our newly created classifier and the data in the later format to do the explanation. There
are multiple ways used to visualize SHAP values. More on that in the Results chapter. It seems
like values after preprocessing are sparse for this given dataset. It could be used with faster and
more memory-efficient matrix formats.

After trying this method of transforming the time series, it was apparent that the sparsity
and different orders of the time series data are causing problems. Doing white-box analysis on
the coffee dataset showed us that the differences between orders of various series can be huge.
The accuracy of the Coffee dataset was 55%, and on the Arrow dataset, it was 32%. Additionally,
computing orders for every record in the dataset costs significant time. It took the Coffee dataset
six minutes to do one train to test iteration.

Taking n random series from the dataset makes it possible to estimate the average order as
the mean of the n orders. Then there is no need to generate the orders for every series. All
the series are going to use the averaged order, which gives the model significant performance for
both speed and accuracy. Only half the time was needed to fit and test both datasets, and their
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B Table 4.2 Coffee dataset after preprocessing

intercept integration arQ arl ar2 ma0 mal ma?2
0.0 1.0 0.733665 0.000000 0.000000 0.177208 -0.128667 0.285673
0.0 1.0 0.190291 0.078586 0.266296 0.745033  0.000000 0.000000
0.0 1.0 0.151328 0.453973 0.000000 0.902177  0.000000 0.000000
0.0 1.0 0.840085 0.000000 0.000000 0.178405 -0.406996 0.000000
0.0 1.0 0.551166 0.000000 0.000000 0.454275  0.019579 0.369809

Avonlea 4 0.28 0.43 0.29

Arabica

Clovis 4 0.019

True label

Robusta 1

Mix 0.11

Arabica Robusta Avonlea Clovis
Predicted label

B Figure 4.1 Confusion matrix of the ARIMA classification model

accuracies rose to 41% resp. 64%.

An alternative to the auto_arima could be adding search on hyperparameters to the pipeline
using the Grid or Randomized search from the scikit-learn library [TZ%] Fine-tuning using
the RandomizedSearchCV raises the accuracy of the model to 89% for the Coffee dataset and to
51% for the ArrowHead dataset. Only the ARIMA orders in the range (0...3,0...1,0...3) were
considered, which means that the search is swift.

The RandomizedSearchCV is used in place of the GridSearchCV because it is faster. The
GridSearch tries every possible setting of the hyper-parameters, unlike RandomizedSearchCV,
which samples different hyper-parameters from the distribution defined at the start. It then uses
3-fold cross-validation to pick the best one from the samples.

From the resulting confusion, a matrix can be found in Figure and it is possible to see
that prediction on the Coffee dataset works well. Classifier struggles on the ArrowHead dataset
and shows positive bias towards the Clovis shape. There are further steps in the preprocessing
phase to increase the classification power of the model. For example, the ArrowHead dataset has
a shapelet in the time series’s (60,190) interval that could be used instead of the whole series.
After this change to the time series, the accuracy improved to 57% on the dataset.

Apart from the RandomForestClassifier as the tabular classifier CatBoost was also tried
giving overall better performance for longer learning times. It is a gradient boosting algorithm,
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def arima_tabular(X):
models = []
for x in X:
models.append(auto_arima(x, stepwise=True, seasonal=False))

max_ar = max([len(m.arparams()) for m in models]) max_ma =
max([len(m.maparams()) for m in models])

features = [] for m in models: if m.with_intercept: intercept = m.params() [0]
else: intercept = 0 feature = [intercept, m.order[1]]

feature.extend (np.pad(m.arparams(), (0, max_ar - len(m.arparams()))))
feature.extend(np.pad(m.maparams(), (0, max_ma - len(m.maparams()))))
features.append(feature) return np.array(features)

B Code listing 3 The arima_tabular function

a faster version of the more known XGBoost method.

Lastly, another library for auto arima functionality was tried called statsforecast. This library
is highly optimized, and its auto ARIMA feature can be even 10x times faster than the one using
the pmdarima. Still, the grid search version of the algorithm works the best, albeit it is slower
than using this method. The version using the statsforecast implementation was developed as a
transformer, so combining it with a range of different classifiers is possible.

4.4 LimeTimeSeriesExplainer

The LimeTimeSeriesExplainer is a method-agnostic explainer compatible with the scikit classifier
APIs. It takes care of both transformations of the data point from the time series dataset and
training on the explainable model needed for the explanation. Under the hood, it uses the python
lime library [51].

The explainer takes the model and the explanation data point and returns a result. This can
be further used to plot essential parts of the time series, which helped the original classifier arrive
at the current classification. The solution is available in Code Listing [4. Images generated by
the lime contain three channels for RGB, so the first step is to convert the given image only to
1 channel grayscale, which is equal to the original time series. An empirical conversion function
using the dot product and coefficients is used, but the sole average could also be leveraged. The
plot function on the result class plots the original time series and the crucial parts as colored
backgrounds. The output can be seen in Chapter B (Experiments). The last mask is colored
gray and represents unimportant parts of the time series. This version of the plotting algorithm
expects only two classes, but the final version generally works on any number of classes.

The plot function leverages the image explainer function, which returns the mask for the
image, where each image pixel is set to the classification value from which the original model
derived its classification. This explainability model can be used both with the FFTTransformer
algorithm and the ARIMA models, so their explanation differences will be compared in the next
chapter to see if they give similar and relevant results.

4.5 RocketExplainer

The ROCKET explainer is implemented as a pipeline, which firstly transforms the dataset into
a shape supported by the rocket transformer in the sktime library [49]. The transformers in
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class LimeTimeSeriesResult:
def __init__(self, x, explanation):
self. x = x
self._explanation = explanation

def plot(self, ax=Nome):

t_n = self._x.shape[0]

temp, mask = self._explanation.get_image_and_mask(
0, hide_rest=False, positive_only=False

)

x = np.arange(0, t_n, 1)

if ax is None:
ax = plt.gcaQ)

y_min = np.min(self._x)

y_max = np.max(self._x)

ax.plot(self._x)

for i, lab in [(1, "positive"), (-1, "negative"), (0, "neutral”)]:

kwargs = {
"label": lab,
}
if i ==
kwargs["color"] = "gray"

ax.fill_between(x,y_min, y_max,
where=mask.reshape(1, -1)[0] == i,
alpha=0.15 if i == 0 else 0.5,
**kwargs

)
ax.legend()

class LimeTimeSeriesExplainer:
def __init__(self, model, **kwargs):
self.model = model
self.image_explainer = LimeImageExplainer (x*kwargs)

def explain_instance(self, x) -> ImageExplanation:
def _predict_proba(x):
gray_img = np.mean(x[0], axis=2)
gray_img = np.expand_dims(gray_img, axis=-1)
return self.model.predict_proba(gray_img.reshape(l, -1))

with warnings.catch_warnings():
warnings.simplefilter("ignore")
e = self.image_explainer.explain_instance(
x.reshape(-1, 1), _predict_proba, hide_color=None, batch_size=1
)

return LimeTimeSeriesResult(x, e)

B Code listing 4 The LimeTimeSeriesExplainer and Result implementations
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X, y, X_test, y_test = get_ds("Meat")

cl = make_pipeline(
FunctionTransformer(lambda x: x.reshape(x.shape[0], 1, x.shape[1])),
Rocket (),
StandardScaler(),
LogisticRegressionCV(),

cl.fit(X, y)
e = limexp.LimeTimeSeriesExplainer(cl).explain_instance(X_test[0])

B Code listing 5 Using the rocket pipeline with the explainer. The classifier is trained on the Meat
dataset and the Function transformer is used to convert the data into the shape expected by sktime.

the sktime library expect multi-variate time series. There is a need to include an additional
dimension to meet the interface, as seen in Listing |5 Then the dataset supported by the sktime
library is funneled through the rest of the pipeline.

This pipeline can then be used with the LimeTimeSeriesExplainer in place of the ARIMA
coefficient model. The explainer was further modified to allow batch classifications, which makes
this method even faster.

The rocket explainer is powerful and able to predict Coffee testing dataset perfectly and Ar-
rowHead with an accuracy of 0.81, without cross-validations. It is expected for the ROCKET
classifier to be more accurate than the models based on the ARIMA because ROCKETs convo-
lutional kernels can model both global features and local features like shapelets alike.



Chapter 5

Experiments

This chapter contains experiments both in the field of explainability and classification. It is
important to ensure that the methods described in the previous chapter are competitive with
the state-of-the-art methods, or at least there is a reasonable trade-off between them.

This section will use the public dataset database available at timeseriesclassification.com
for a comparative analysis of different models. There are both univariate and multivariate
datasets are available in the database, but models will be tested only on a small subset of
univariate time series.

The UCR database is optimized for accuracy testing experiments. The time series represented
in it are already normalized and otherwise prepared to run classification models on them. For
example, ECG signals are split to contain only one heartbeat per time series and labeled as
healthy or with myocardial infarction. This way, it is possible to attest to the quality of the time
series classification model with the elimination of outside influence.

The right way to test the generality and accuracy performance of the model is to split the
dataset into a training and testing split. This way, the possibility of overfitting the data is less
likely. Time series in the UCR database are already split to train and test parts. This ensures
better comparison between different papers and their methods’ performances. In 2017, the group
behind the UCR database published a paper colloquially known as the bake-off [15]. Some of the
results are taken from that paper because by abiding the process, they should be comparable.

The methods will only be tested on some of the data. Some of the classification problems are
enormous, and the classification becomes time-consuming. They were handpicked beforehand
without running the methods on them. After that, they were not reconsidered. The first 85
univariate datasets have their accuracy scores available. Those were used in the bake-off paper.
The final chosen time series can be seen below.

Coffe Dataset containing spectrographs for the problem of classifying Arabica and Robusta
coffee beans. [52]

ArrowHead The arrowhead dataset contains outlines of the images of arrowheads. These
outlines are converted using an angle-based method to a 1-D array [6].

Beef Food spectrographs of different beef, from pure beef to beef adulterated with varying
degrees of offal. [53]

BeetleFly Contains outlines of beetles and flies for the classification problem of distinguishing
between them. [15].

CinCECGTorso Differentiation of 4 people based on their ECG signals using a detector on
their torso.
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B Table 5.1 Datasets selected for the experiment l1—5] The first half of the table contains training data
statistics and the second half contains the testing data.

Dataset Samples Length Classes
ArrowHead 36 251 3
Beef 30 470 5
BeetleFly 20 512 2
CinCECGTorso 40 1639 4
Coffee 28 286 2
ECG200 100 96 2
EOGHorizontalSignal 362 1250 12
Meat 60 448 3
ArrowHead 175 251 3
Beef 30 470 5
BeetleFly 20 512 2
CinCECGTorso 1380 1639 4
Coffee 28 286 2
ECG200 100 96 2
EOGHorizontalSignal 362 1250 12
Meat 60 448 3

ECG200 Each series contains an ECG signal, and the task is to classify Myocardial Infarction
from the normal heartbeat @ Heartbeats belonged to only one patient and were extracted
from one long ECG series.

EOGHorizontalSignal Contains the horizontal eye movement measured as EOG (electroocu-
lography) signal. There are 12 classes, each representing eye-writing of different Japanese
Katakana strokes in the horizontal axis.

Meat Food spectrographs for turkey, chicken, and pork. The task is to classify different types
of meat.

General statistics about the datasets can be seen in Table (5.1, None of the time series are
of different lengths per sample. Chosen datasets vary in size, number of classes, and samples,
respectively. There are also different time series datasets like ECG signals, food spectrographs,
or image outlines.

There are some outliers picked for the classification. Those were the CinCECGTorso and
EOGHorizontalSignal datasets. The first one contains many observations in the testing dataset,
with only a few in the training. This tests the ability of the model to learn from a few shots.
Luckily the length of the observation gives plenty of data to learn from. The data represent
four different people (classes), and the goal is to differentiate between them. The second dataset
contains EOG measurements, which is the corneoretinal standing potential between the front
and the back of the eye. The EOG recording device can be used to record eye movement. This is
also the purpose of this classification problem. The goal is to detect one of 12 classes representing
eye-writing of different Japanese Katakana strokes.

5.1 Accuracy and performance measurements

In the final accuracy examination, 4 models were chosen. These are implemented in the in-
cluded repository, and three are based on the proposed methods. The FFT model is based on
Mochaourab et al. paper@.
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B Table 5.2 Comparison between the simple ARIMA and other models. Numbers in the table represent
accuracy scores on test dataset splits from the time series classification website [15].

TESTACC n | FFT AR ARIMA ARIMA-GS | ROCKET STC BOSS TSF  Catch22
CinCECGTorso 4 10431 0.752 0.607 0.652 0.864 0.978 0915 0.958 0.803
ECG200 2 | 0.790 0.800 0.680 0.760 0.899 0.839 0.878 0.860 0.789
EOGHorizontalSignal 12 | 0.113  0.185 0.218 0.180 0.814 0.760 0.707  0.706 0.673
Meat 3 10783 0.333 0.683 0.533 0.989 0.968 0.981 0.984 0.943
Coffee 2 | 0.714 0.785 0.892 0.929 1.000 0.989 0.98  0.987 0.980
ArrowHead 3 10360 0462 0.411 0.543 0.859 0.807 0.869  0.797 0.750
Beef 5 | 0.466 0.433 0.200 0.433 0.760 0.736 0.612 0.689 0.473
BeetleFly 2 | 0.700 0.450 0.500 0.700 0.885 0.933 0943 0.833 0.840

FFT Amplitude and Angle from the FFT [9]
AR(p) AR model of the order p
ARIMA (pdq) ARIMA model, orders estimated using AutoARIMA

ARIMA-GS ARIMA model, orders estimated using the grid search

There are many non-stationary time series in the selection, so it is expected that the ARIMA-
based models to work poorly on them. This presumption is rendered true as seen in Table[5.2. It
contains accuracy scores for proposed methods on classes defined above. The n column contains
the number of classification groups. The table is divided into two sub-tables containing models
implemented in this thesis and other state-of-the-art models referenced in the research section.
Bold emphasis in the first sub-table is used to differentiate the most performant model visually.

The second sub-table contains the ROCKET model, described in the Proposed method chap-
ter, STC, which is the shapelet algorithm introduced in the Literature review, BOSS, Time Series
Forests (TSF), and the Catch22 feature extraction method.

The choice of order is an essential factor in determining the accuracy of the ARIMA-based
models. It is the main contributor to the difference between those models, as well. Using the
model with AutoARIMA order estimation yields worse results than the grid search version but
is faster than trying every possible combination of parameters.

Performance comparison results are available in Figure[5.3. It was done on a Lenovo Thinkpad
t480s notebook with Intel Core i5-8250U CPU and 24GB of RAM. GPU was not used for training
and testing, so it is irrelevant to mention it. Measurement was done on one observation from
the testing dataset at a time. Batch optimization could play a significant role, but not every
algorithm presented has batch prediction implemented. Measurement was done 30 times and
then averaged to rule out additional factors that could affect the time, like scheduling or the
CPU load.

Python libraries for time series modeling using ARIMA are generally not optimized for vast
amounts of small time series, so there is room for improving the performance. The limits are more
implementation based than some underlying problem with the classification design. Even when
the GridSearch process does not impact the running time, a distinction can be observed between
the ARIMA and ARIMA-GC times. The reason for that is that different core ARIMA models
are used. The ARIMA uses newer and more performant statsforecast, unlike ARIMA-GC, which
uses the statsmodels version of the method.

Both ARIMA versions have huge performance burdens and speed issues compared to FFT,
AR, or ROCKET version. ROCKET is the most competitive one implemented when its accuracy
is considered.
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M Table 5.3 Prediction time for proposed methods in seconds.

Dataset Model | AR ARIMA ARIMA-GC FFT ROCKET
ArrowHead 0.16 4.76 10.97  0.52 5.40
Beef 0.19 8.54 13.97  0.39 6.51
BeetleFly 0.18 8.04 9.86 0.39 9.69
CinCECGTorso 0.69 9.26 31.88  0.37 12.07
Coffee 0.16 4.28 19.98  0.48 8.62
ECG200 0.20 7.47 2.97 0.40 7.90
EOGHorizontalSignal | 0.88 9.74 8.26 0.35 11.11
Meat 0.17 4.72 24.22  0.38 6.45
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B Figure 5.1 PACF of the Coffee dataset sample

5.2 Explainability and interpretability of ARIMA models

This section is concerned with applying explainability models to proposed methods to test their
suitability for the problem. SHAPIleys additive values and counterfactuals will be used mainly,
but ARIMA models are also well-explainable using the PACF and ACF graphs. The LIME
method will also tell which parts of the time series are essential for the classification. Lastly, the
same method will be used for the ROCKET method, which is much less interpretable by default.

Explaining all the datasets used for the accuracy measurements would be redundant, so the
chapter focuses primarily on two series. The coffee dataset was picked because it represents a
food spectrogram, which is a common classification problem. The second picked problem is the
ECG200 because this type of problem is more concerned with finding shapelets.

The LIME classifier will also be used with the ROCKET dataset to understand the Arrow-
Head dataset’s crucial parts. The critical part will be the outline for the notch part, which
distinguishes different arrowhead parts.

5.2.1 AR classifier

The AR(p) is the simplest model proposed in this thesis, so it is reasonable to start with it and
build from there. Additionally, AR(p) is an interpretable model because it is possible to derive
much about the model behavior from the PACF values.

The graphs in this section represent misclassified samples from the Coffee dataset with an
index 0 from the original dataset. By examining the partial autocorrelation in Figure 5.1 The
interpretation of the plot is that the first three lags correlate on the 95% confidence interval.
That means that to model the time series well, adding higher weights to those lag values is vital.

It could be interesting to compare this simple explanation with the SHAPley additive values
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B Figure 5.2 AR coefficient sorted by the lag important derived from the SHAP. This is the average
importance over the whole test dataset. The y-axis corresponds to the coefficient index.

and the counterfactuals.

5.2.1.1 SHAPIley additive values

The SHAPIleys additive values are implemented in the Python SHAP library. Multiple types of
explainers are described in the . The KernelSHAP was used for our particular use case
because of the interpretability problems of the TreeSHAP referenced in the original paper.

Figure’ﬁ shows that the most critical lags from the AR(p) model are the first 3, which is on
par with our explanation using the PACF coefficients. The reason is that both the explanation
and the AR(p) models are additive and linear. More formally, there is a correlation between
the coefficients from SHAP with high impact and the lags with high autocorrelation. Using
this information to estimate the order of the AR(p) model should be possible. Using the SHAP
method, one could create a AR(10) model and filter out unimportant coefficients.

5.2.2 ARIMA classifier

In the case of the AR model, it is easy to deduce the important factors and model order from
the PACF. This task is much harder for the ARIMA classifier because the order of the ARIMA
models is not evident from PACF and ACF graphs. This section will leverage two methods for
the explainability of this problem. They could provide an alternative in choosing the proper
order for the ARIMA model.

5.2.2.1 SHAPIleys additive values

The explainer was run on the intermediate transformation after extracting the ARMA coefficients
because running on the original time series was slow and most of the time, unable to converge
using the likelihood estimation of the coefficients. It is still possible to reconstruct the time series
from the coefficients simply by running the ARIMA from the start with the new coefficients.

Figure 5.3|shows that the mal affects classification the most. It skews the classification from
the expected value of 0.5 to 0.69 and 0.31 respectively. These graphs are concerned only with 1
classification, so this is a local explanation. SHAP allows for global explanations also, which is
shown in Figure Even though for the concrete explanation, the mal feature was the most
important, if we look at the global explanation arl impact is higher.
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The second global explanation in the form of a beeswarm graph in Figure 5.5 confirms that.
Higher values for the arl correlate, with a high negative impact on the model output.

It is important to remember that ar and ma coefficients are concerned with lagged values. So
the SHAP explanations tell us which lagged values are essential to the model. In our example,
the high impact of the arl coefficient means that there is probably a strong correlation between
X; and X;_1 in the context of modeling the time series data.

5.2.2.2 Counterfactual explanations

The counterfactual explanations of the ARIMA model are based on the growing spheres algo-
rithm. It works by perturbating a given feature set and minimizing the number of changes so
the results are better explainable.

Problems with this method are found because of the minimization of the perturbations. It
creates minimal differences between the original and enemy series and potentially games the
predictor as seen in Figure|5.6. The difference between the enemy and the original is only in the
arl coefficient in the sparse version. The difference is 0.01, which could be solved by finding the
enemy before the time series transformation, but that method is substantially slower than the
one after the transformation.

Because of this problem, counterfactual explanations are not as interpretable given the Coffee
dataset.
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5.3 LIME method

The LIME method explains the given data point by highlighting essential parts of it. In Fig-
ure [5.7, you can see an example of such visualization. The method highlights supporting and
countering forces, representing positive and negative contributions to the classification. That
means it tells what parts of the time series are essential for the classifications. Additionally, it
gives information about unimportant parts of the time series.

It is interesting to see that the last stripe is the same for both models, except inverted, which
means that the models may behave arbitrarily.

The expectation was that the peaks of the time series would be more important, but as shown
in the case of FFT, it is not the case and small perturbations in that part of the time series had
no significant effect on the classification.

In both cases start of the time series seems relevant to the classification. It could be the
case that for the ARIMA model, these time series parts are highly influencing the the overall
trajectory of the classification because initial values from which the time series is modeled in the
case of ARIMA present in that part.

Figure [5.8 contains the same two graphs, but for the case of the ECG200 dataset, which
should be much more interpretable than coffee spectrographs. In this case, there is a much larger
agreement between the models. Both models predicted the same class, so it seems like there is
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presents evidence for the predicted class.

something important in that part. They predicted the correct class with a 0.94 probability in
the case of the ARIMA model and a 0.98 probability in the case of the FFT model.

The given method is also used to explain the ROCKET classifier, which uses randomly
generated convolutional kernels to make the predictions. An example of that is available in
Figure[5.9. There, it seems that the last part is not important for the prediction power of the
classifier. It looks like it positively contributes to class 0 of the classification problem, but that
class has almost zero probability of being predicted. The rest of the explanation is used positively
to predict the class with has almost certain probability of being correct.

That part of the signal contains the impulse from the patient’s hearth recorded using the
ECG machine. The accuracy on the test dataset for the complete time series is 0.91 using the
rocket classifier with the logistic regression. After the deletion of the last 17 data points from
the time series, the accuracy score of the ECG200 dataset has risen to 0.92. The non-formal
hypothesis presented in this paragraph is highly probable.

To further evaluate the explainability of different methods on classification problems, it is
vital to have a good understating of the problem domain. In the case of ECG datasets, it is
simpler to see the importance of segments in the series.

5.3.0.1 LIME on ArrowHead dataset

The ArrowHead dataset is interesting because it is an image outline time series. That means
parts of the series should be highly influential in the classification process. Additionally, those
parts of the series should be easily interpretable, making it easier to see if the classifier learned
from the relevant part.
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‘ Clovis

Avonlea

M Figure 5.10 ArrowHead image to time series conversion. Shows the important part of the data set,
which should also be important for the classifier. The image is taken from Ye et al. [g]

Figure shows the conversion from the image outline. It is done by adjusting the images
approximately to the same size. Then convert the time series using the angle-based method ,
and then concatenate the time series to itself to make it rotation invariant.

In Figure 5.11]it is possible to see the important parts of the time series data for some local
classification. This concrete classification resulted in the following probabilities 0.708, 0.008, 0.282
for Avonlea, Clovis, and Mixed arrowheads, respectively. Graphs showing Avonlea and The mix
is just inverted, which makes sense when noticing that a mixed one would be closer to Avonlea
than a completely different shape. Crucially, it seems to be the case that for both Avonlea and
Mix datasets, the middle part plays a role. In Clovis’s case, that part is deemed neutral, which
means the classifier did not use that part for guessing Clovis.
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Chapter 6

Conclusion

The thesis covered an important and neglected part of the time series classification: whether the
classifier can generalize essential parts of the time series to form the prediction. The importance
comes from the overwhelming usage of time series in medicine, the economy, and other crucial
parts of our society. Not being able to understand the artificial thought process of these models
can be detrimental to both individuals and society.

In the first chapter, the state-of-the-art methods and relevant literature for both the classifi-
cation and explainability problems of time series are introduced to the reader. Various types of
methods for classification were researched from the symbolic classifiers leveraging Fourier trans-
form and distance-based method using elastic distance measures like DTW to feature selection
using the ROCKET classifier and convolutional kernels.

In the case of explainability, both white-box and black-box methods were studied. White-box
models are groups of explanators that leverage the structure of the classifier or are inherently
explainable. Black box models are structure independent and functional for explaining any
model. The most notable examples of black box methods include LIME and SHAP.

After the literature review, this thesis proposes one classification method to apply black
box methods based on autoregressive moving average, ARIMA models, and a modification of the
LIME method, which initially contained only local surrogate explanation models for tabular, text,
and image data. That was achieved by leveraging that image and time series are topologically
equal, where the time series is just an image represented as a row of 1 channel pixels. The LIME
method was applied to the ARIMA method proposed and additionally to the state-of-the-art
classifier called ROCKET.

The last chapter considers some experiments in the performance and explainability depart-
ments for the proposed methods. It firstly measures accuracy scores over the wide variety of
publicly available time series classification datasets. The time series datasets used in the exper-
iment are from the UCR archive, which is already train/test spitted to remove the possible bias
from the improper data splitting. After that, it shows some visualizations used to enhance the
interpretability of the models and discusses the possible interpretations. In the end, it states
that domain knowledge of the data presented is needed for one to appreciate the explanations.
It is vital to consult domain experts about the validity of the models.

There is still much room for additional research. It would be interesting to develop LIME
time series local surrogate model that is different from the image one and compare them to
each other. Additionally more formal hypothesis testing of both classification and explainability
methods is welcomed, maybe by reaching out and surveying the domain experts or backing up
claims about the importance of different segments in time series using more rigorous statistical
apparatus.

Ultimately, it is important to prioritize explainability in the field of machine learning. Even
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though it is not that profitable of a sector as recommendation systems, market or text prediction
is the most important one if humanity wants to deploy powerful models in a responsible manner.
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