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SAGE (Shapley Additive Global Explanation)

SAGE Values are Shapley Values

Restricted Model

In Practice:

→ requires sampling mechanisms for replacements

Incremental SAGE (iSAGE)

Theoretical Guarantees

Observational and Interventional iSAGE

iSAGE Estimator

A Solution:
Incremental Model-Agnostic Global FI

Computation with Permutation Sampling

Illustration of Permutation Sampling
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The Problem:
Changing Black Box Models

Updates are computed incrementally for each time point

The iSAGE estimator is recursively defined:

→ combining         over time requires efficient online 
sampling mechanisms for the replacement values

Open Source Implementation: iXAI

▪ works natively with riverml.xyz
▪ incorporates: iSAGE, iPFI, iPDP, and MDI
▪ looking for collaborators!
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