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A Study on Statistical Interpretation Methods for Machine Learning Results Using
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In recent years, machine learning technologies, including deep learning,
have been gaining attention and are increasingly being implemented. However, there is a strong
demand for the explanation and interpretability of the results these technologies produce. This
study applies the Shapley value; a method of fair profit distribution among multiple collaborators
used in economics; to the research of interpretability methods for machine learning models. First,
we propose a method to quantitatively evaluate interpretability based on how accurately the model
can be interpreted. Then, we theoretically prove that, in the absence of correlation among features,

selecting features in descending order of the variance of their Shapley values maximizes
interpretability when the number of usable features is limited.
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