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This study investigates the efficacy of Explainable Artificial Intelligence (XAI) methods, specifically Gradient-
weighted Class Activation Mapping (Grad-CAM) and Shapley Additive Explanations (SHAP), in the feature
selection process for national demand forecasting. Utilising a multi-headed Convolutional Neural Network
(CNN), both XAI methods exhibit capabilities in enhancing forecasting accuracy and model efficiency
by identifying and eliminating irrelevant features. Comparative analysis revealed Grad-CAM’s exceptional
computational efficiency in high-dimensional applications and SHAP’s superior ability in revealing features
that degrade forecast accuracy. However, limitations are found in both methods, with Grad-CAM including
features that decrease model stability, and SHAP inaccurately ranking significant features. Future research
should focus on refining these XAI methods to overcome these limitations and further probe into other XAI
methods’ applicability within the time-series forecasting domain. This study underscores the potential of XAI
in improving load forecasting, which can contribute significantly to the development of more interpretative,

accurate and efficient forecasting models.

1. Introduction

Accurate short-term load forecasts are essential to the optimal man-
agement of energy production and consumption. Load forecasting can
be challenging due to the ever-growing demand of an expanding econ-
omy, changes in weather conditions, shifts in consumer behaviour,
and rapid advancements in technology like solar panels and electric
vehicles. These factors can alter the energy landscape in unpredictable
ways [1]. When these forecasts are applied to utility companies, small
improvements in accuracy can have significant financial benefits [2],
thus the pursuit of higher load forecasting accuracy is worthwhile.
In recent years, artificial intelligence (AI) and machine learning (ML)
techniques have been applied to energy forecasting with promising
results [3,4], but a major challenge remains in the lack of transparency
and interpretability during the energy forecast process. It is possible
to examine the internal computations of simpler models, such as lin-
ear regression or decision trees, to uncover the reasoning behind the
model predictions. As moving towards more complex model structures
like deep neural networks, which can have millions of parameters,
interpreting the computations becomes an endeavour far beyond hu-
man understanding. The inability to understand ML models ultimately
makes it difficult to trust the output of the models [5].

The eXplainable Artificial Intelligence (XAI) focuses on making ML
models more comprehensible and transparent. The XAI methods pro-
vide interpretability to machine learning models by mapping abstract
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concepts learned by the model to a domain that can be understood
by humans [6]. A popular approach in XAI is to identify feature
attributions, which are scores assigned to each input of the model
that quantifies their significance to the prediction made by the model.
Consequently, by discerning the features that have a significant impact
on the model, the output produced by the XAI can be interpreted
as an explanation for the given prediction. Although XAI has been
used primarily to understand the decision-making processes employed
by the ML models, it has also been demonstrated to be an effective
feature selection tool [7]. The rationale behind this approach is that
features with low attribution scores are minimally used by the model
and can thus be removed without significant adverse effects to the
model performance.

As it is difficult to know in advance which features should be
included in the model, users tend to include all the available features,
believing that the model training process will decide which features
are important [8]. It is common for datasets with a large number
of features to contain irrelevant ones [9], and including nonessential
features that may negatively impact the performance of the model.
Thus, a process is required to effectively select and retain only the most
relevant features. This process, known as feature selection, involves
identifying and retaining a subset of significant features that pre-
serves high predictive performance, while removing the less relevant
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ones [10]. Feature selection exhibits the ability to enhance model accu-
racy, improve computational efficiency, and tend to make models more
interpretable [11,12]. When dealing with datasets that contain a multi-
tude of features, implementing feature selection is essential to mitigate
computational load, especially during the iterative process of model
design and improvement. This makes tasks like hyperparameter tuning
of ML models more feasible. Furthermore, the enhanced interpretability
is vital in high-risk applications where the rationale behind predictions
is as important as the accuracy of the predictions themselves. This is
the realm where XAI proves invaluable in facilitating an understanding
of the decision-making processes within the models.

Extensive advancements have been made in the domain of XAI,
however its application in multivariate time series forecasting models
is largely unexplored, especially as a feature selection tool. Time-series
data, with its inherent chronological ordering and numerous interacting
variables, is often high-dimensional and non-intuitive. In such cases,
incorporating XAI could not only enhance the interpretability of the
model but also aid in feature selection by identifying which variables in
these high-dimensional datasets have the most influential contribution.
Existing literature has shed light on the capacity of XAI to reveal the
inner working mechanisms of ML models. Evaluating the quality of the
explanations provided by different XAI methods remains a challenging
task [13]. Our study aims to assess the potential of XAI as a tool
for feature selection, in an effort to improve the performance of a
deep learning load forecasting model. We undertake a comparative
analysis of Gradient-weighted Class Activation Mapping (Grad-CAM)
and SHapley Additive exPlanations (SHAP) by examining their ability
to systematically rank predictive features based on their contributions
to forecast accuracy. We start by adapting Grad-CAM and SHAP for
use with multi-headed CNNs, thereby broadening their compatibility
with a wider range of deep learning architectures. Subsequently, we
employ Grad-CAM and SHAP to assign feature attributions, first to the
inputs of a single prediction, offering in-depth insight into the XAI
methodologies. Finally, we evaluate the feature rankings through an
ablation study to observe the performance of the model when low-
attribution features are gradually removed. Although the application of
XAl techniques for feature selection is still in its infancy, our analysis
of Grad-CAM and SHAP provides valuable insights into their respec-
tive strengths and limitations, thereby informing both their future
refinement and broader applicability.

2. Related studies
2.1. Traditional feature selection

Feature selection methods generally fall into three categories: filters,
wrappers, and embedded methods [11]. Filter methods evaluate feature
importance based on the characteristics of the data, such as statistical
properties between features and the predicted variable [14]. They often
utilise metrics such as Euclidean distance, Pearson correlation, and
mutual information, to name a few [14]. As they do not depend on the
use of any learning algorithm, filter methods are generally more com-
putationally efficient and scalable to high-dimensional datasets than
wrapper methods. However, the filters do not account for interactions
with specific models, potentially leading to feature sets that are not
optimised for a particular model [15]. Studies have found that filter
methods generally perform poorly compared to wrapper and embedded
methods [16].

Wrapper methods wrap the feature selection around a learning algo-
rithm and use the accuracy of the algorithm to evaluate the predictive
power of the feature set [17]. Feature selection is thus turned into an
optimisation problem where a search algorithm is employed to find
the subset of features that maximises the performance of the learning
algorithm. As a result, wrapper methods often yield better accuracy
than filter methods. However, the wrapper-based approach requires
repeatedly training the learning algorithm to assess the effectiveness
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of various feature combinations. Consequently, they can be computa-
tionally demanding [10]. The computationally demanding nature of
wrapper methods poses a challenge to their practicality and effective-
ness when implemented with complex models and high-dimensional
datasets [18]. One popular strategy to reduce the computational load is
to use a less complex, and hence more computationally efficient model
for feature selection that allows for quicker training times. For instance,
researchers in [19] used an extreme learning machine (ELM) combined
with particle swarm optimisation (PSO) and genetic algorithm (GA)
to select the optimal subset of features for a day-ahead electricity
price prediction model. Subsequently, the proposed long short-term
memory (LSTM) deep neural network, trained using the optimal feature
subset, exhibited superior performance. Note that when employing sim-
pler models for feature selection, the effectiveness of chosen features
may not be consistent across different machine learning models [20].
For a more comprehensive exploration of wrapper methods and their
applications, readers can consult [21-23].

Embedded methods exploit the properties of the learning algorithm,
where feature importance is obtained directly from the patterns learned
by the model [11]. They are implemented by algorithms that possess
their own built-in feature selection methods [10]. For instance, Deci-
sion Trees and derivative algorithms like Random Forest or Gradient
Boosting allow for measuring feature importance directly from the
model [24,25]. The Least Absolute Shrinkage and Selection Operator
(LASSO) forces some of the coefficient estimates to be exactly zero
when the regularisation parameter is sufficiently large [26]. Features
with zero coefficients are effectively removed from the model, thereby
performing feature selection.

Hybrid methods integrate various feature selection techniques to
harness the strengths of each approach. Combining a fast method with a
slower, more thorough one can strike a balance between computational
efficiency and feature selection quality. For example, in a study fo-
cused on multivariate financial time series forecasting, the researchers
first employed RReliefF [27] for preliminary feature reduction. Sub-
sequently, they identified the optimal feature set using a wrapper
approach, which combined a multi-objective binary grey wolf optimiser
with Cuckoo search and ELM [28]. Another popular method, recursive
feature elimination with support vector machines (RFE-SVM), combines
both embedded and wrapper approaches [29]. The RFE-SVM involves
training an SVM on all features, ranking them by the magnitude of their
weights, and then recursively eliminating the least important features.
Although RFE-SVM is effective in identifying valuable features, it can
be computationally intensive because the SVM model must be retrained
each time a feature is eliminated.

2.2. XAl

The XAI methods for feature selection do not strictly fall into the
traditional categories of the filter, wrapper, or embedded methods.
Instead, they constitute a different kind of approach that we could
term “interpretability-based methods”. The XAI methods share simi-
larities with the traditional methods; like embedded methods, feature
importance is obtained from the trained model and does not require
iterative training of the model. However, the goal of XAI methods
extends beyond merely improving prediction accuracy. They also aim
to provide insights into the model’s decision-making process. The abil-
ity to understand the contribution of each feature to a prediction can
guide the feature selection process, highlighting those features that are
truly significant versus the features that are insignificant. Early model
interpretation methods are detailed in [6]. Since then, the diversity of
XAI methods has expanded significantly, finding application in time
series classification [30], as well as being utilised extensively within
the power and energy systems domain [5].

XAI methods can broadly be divided into two categories: model-
specific methods and model-agnostic methods. Model-specific methods
are interpretability techniques tailored to specific types of models. They
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leverage the intrinsic structure of a particular type of model to provide
insights about the learned relationships. Model-agnostic methods are
designed to interpret any machine learning model, regardless of its
internal working mechanism or structure. Model-agnostic methods aim
to make the predictions of any machine learning model understandable,
irrespective of the complexity.

The output of XAI methods, often termed as “explanations’, varies
in scope. The local explanations generated by the XAI methods focus on
understanding why the model made a particular prediction for a single
example or instance in the dataset. For instance, in a load forecasting
model, a local explanation focuses on why the model predicted high
energy consumption at a specific time instance. In contrast, global
explanations attempt to provide a broad understanding of the model’s
general prediction process across all predictions. For instance, it aims
to highlight which features, like time of day or weather conditions are
generally most important for the model’s energy predictions.

Grad-CAM, which stands for Gradient-weighted Class Activation
Mapping, is a model-specific XAI technique designed to work with deep
learning models that contain Convolutional Neural Networks (CNNs).
Grad-CAM exploits a property of CNNs where the spatial relationship
in the data is maintained after it passes through the convolutional lay-
ers [31]. Multi-layer perceptrons (MLP), also known as fully connected
layers, do not preserve the spatial relationships within the data, making
it challenging to map important regions back to their original locations
in the input. The convolution operation applies filters or kernels that
slide over the input to generate feature maps. Each filter is trained to
recognise and respond to a specific pattern in the input and highlights
the areas in the input where that pattern is present. The sensitivity of
the model’s output to minor changes in the feature map determines the
importance of that feature map. By collecting the weighted contribution
of the feature maps, Grad-CAM is able to highlight features that are
important to the model’s prediction.

Originally designed to explain the outputs of image classification
models, Grad-CAM has been applied in time series forecasting, notably
to explain the predictions of a residential energy consumption model
that employs a CNN-LSTM architecture [32]. By selecting a 2D CNN
the authors in [32] treated the batched multivariate time series data
as an image. Grad-CAM is not exclusively used with 2D CNNs. It
has been effectively applied to 1D CNNs as well, shedding light on
key contributors to Heating, Ventilation, and Air Conditioning (HVAC)
faults [33]. Grad-CAM has been applied to time series classification
models, used to explain the predictions of a power quality disturbance
classifier by highlighting the regions in the signal that led to the
classification [34]. The researchers behind MTEX-CNN [35] introduced
a combined approach using both 2D and 1D CNNs to generate spatio-
temporal explanations with the help of Grad-CAM. The 2D CNN’s role
is to assign importance to individual features, while the 1D CNN is
used to determine the overall temporal significance over time. This
dual-layered structure enables a comprehensive understanding of both
spatial and temporal aspects, providing a more complete picture of the
features’ importance during modelling processes. It is noted that if only
a 1D CNN is used for the multivariate time series, it would combine the
influence of all the different features at each time step into a single
value. This means that a 1D CNN would not be able to distinguish
the importance of specific features at each time step. Instead, it would
highlight which time steps are important overall, taking into account
all features. Hence, the study [35] chose to use 2D CNNs. Diverging
from the conventional use of Grad-CAM as a local explainer, the study
in [35] extended its application to generate predictions across the
entire test dataset. By collecting positive feature attributions from each
forecast, they effectively use Grad-CAM as a global explainer. The
reliability of the global feature attributions is confirmed by observing a
minimal impact on prediction accuracy when low-attribution features
are excluded from model training. Grad-CAM was effectively used to
identify which channels of the electroencephalography (EEG) are most
informative for classifying different intentions or mental states [36]. By
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applying Grad-CAM as a feature selection tool, the model maintained
a decoding performance of 92.31% while reducing the number of
channels by nearly half, thereby improving the decoding rate of the
system.

In [37], an eXplainable convolutional neural network for Multi-
variate Time Series (MTS) classification extends the work of [35] by
proposing the use of 2D and 1D CNNs within a parallel architec-
ture with the purpose of achieving high-resolution explanations. The
study [37] suggest that the necessity for upscaling, an operation per-
formed when the size of the feature maps created by the CNN is smaller
than the original input, can lead to a reduction in the resolution of the
ensuing explanations. The term “resolution” refers to the precision in
identifying key features in the time series that are most influential in
the prediction.

Local Interpretable Model-agnostic Explanations (LIME) [38] is a
model-agnostic XAI method, which has been popular in numerous
classification tasks. However, its applicability to time series models has
been called into question. Studies have shown that both the classic im-
plementation and its time series implementation, LimeforTime, struggle
to identify key features or time steps that contribute significantly to
model predictions [34,39,40].

Shapley values, which originate from cooperative game theory, are
adopted to quantify each player’s individual contribution to a game.
The Shapley values facilitate the fair distribution of the total gain
generated by a game among its players based on their contributions.
In machine learning, the SHapley Additive exPlanations (SHAP) ap-
proach [41] views the model’s prediction for a given instance as the
game and the features used in the model as the players. Previous
studies have applied SHAP to explain time series models [42,43]. The
application of SHAP in these studies does not extend to deep learning
models. The study by [44] includes comparisons to deep learning
models, however they, along with other studies [42,43,45,46], perform
what we refer to as mixed multivariate time series forecasting. Mixed
multivariate time series forecasting uses a combination of time series
and singular values to represent exogenous variables to predict future
values of the target variable. In contrast, pure multivariate time series
forecasting involves predicting a target variable solely based on the
values of multiple time series variables. This allows the model to learn
from the interdependencies between different time series variables,
capturing complex temporal patterns that might be missed when ex-
pressed as only singular values. However, the application of SHAP in
deep learning models for pure multivariate time series forecasting has
not been extensively explored. The study [39] uses a deep learning
model, ResNet, to classify maritime traffic by analysing the multivariate
time series data of vessels. The study [39] conducts a comparative
analysis of several model explanation techniques including DeepSHAP
and GradientSHAP, both variants of SHAP, along with Path Integrated
Gradients (PIG), as well as LimeforTime. In [39], it is found that
SHAP variants produced the best explanations, whereas LimeforTime
performed the worst in identifying the key features. Although the exact
methodology used to generate SHAP values is not explicit, speculation
based on their use of ResNet, a model that utilises 2D CNNs, suggests
that the authors may have used the same approach as [32] and treats
the multivariate time series as an image. Furthermore, the SHAP doc-
umentation [47] includes examples of its application to images using
the ResNet architecture, which reinforces this hypothesis.

Despite the merits of SHAP, there are some notable caveats. Given
that the SHAP’s feature attributions are relative to a baseline, the choice
of this baseline significantly influences the resulting explanations [48].
The intricacies of choosing a suitable baseline are explored in detail in
the works of [49,50]. Moreover, some researchers argue that SHAP is
not inherently designed for time series models as its sampling method-
ology may generate instances that violate the temporal ordering of
the data [51]. As a result, the model could be perturbed by unseen
data, leading to excessively large responses and ultimately produce
artificially inflated attributions. The study in [52] argues that while
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Fig. 1. Overview of feature selection methods.

the Shapley value is theoretically sound, it may not always align with
the goals of feature selection in XAI This is due to its axioms, such
as model averaging, which may not accurately reflect the performance
of features in optimal submodels or account for interactions with
dominant features.

Despite the criticisms of SHAP, it has been demonstrated to select
features more effectively than ANOVA, Mutual Information, and Re-
cursive Feature Elimination [53]. Additionally, in a study comparing
filter, wrapper, and embedded methods on environmental data, SHAP
consistently excelled in terms of stability and overall efficacy [16]. It
is worth noting that the study in [16] did not compare any swarm
intelligence based wrapper methods which leaves doubt as to how
SHAP performs to the most accurate feature selection methods.

2.3. Feature selection in load forecasting

Various methods, including filter techniques, have been employed
to enhance the prediction accuracy of load forecasting models. In [54],
it implemented a two-stage mutual information feature selection tech-
nique (MIT-MIT). In [55], the minimal redundancy maximum relevance
(mRMR) method was used. Both studies demonstrated improved fore-
casting accuracy compared to models without feature selection. Yet,
without comparative analysis against other techniques, assessing the
optimality of their chosen feature sets becomes challenging. Research
on multivariate time series energy forecasting for buildings found that
wrapper methods outperformed filter methods, though they also high-
lighted the high computational costs associated with the former [56].
In [15], IT used a wrapper-based approach with an artificial neural
network (ANN) for short-term demand prediction. Alongside this, they
incorporated a binary genetic algorithm (GA) to search for the most
effective feature set. While the GA-ANN approach was effective when
applied to an ANN with 24 features, its suitability for datasets with
a larger number of features remains uncertain. This is because the
complexity of the ANN increases with the number of features, which
in turn makes the training process and the evaluation of the features
more time-consuming. In [57], a hybrid feature selection method was
used for industrial load forecasting. The approach reduced the 44
initial features using Gradient Boosting Decision Trees (GBDT) and
Pearson correlation by removing those with low contribution or high
correlation.

Previous studies have also utilised XAl for feature selection in load
forecasting. A study by [58] utilised SHAP to analyse the influence

of features on predictions, grouping them according to their Shapley
values. The performance of the selected features was then validated
through an ablation study, in which an LSTM model was retrained
using only those selected features. The study [58] found that models
with high Shapley value features ensured high forecasting accuracy,
while those with low Shapley values underperformed. However, the
study [58] is limited to models that perform single-step forecasts and
use mixed multivariate time series data, shaped into a 1D vector, as
input.

In summary, Fig. 1 provides a detailed visual summary of the
diverse feature selection methods discussed.

2.4. Energy forecasting models

CNNs are known for their ability to extract local features and
patterns from input data while maintaining spatial invariance, which
has made them a popular choice in image classification models [59].
However, the CNN application to time series has not been as widely
acknowledged compared to Long Short-Term Memory (LSTM) and
Gated Recurrent Unit (GRU) networks. Studies employed CNNs for en-
ergy forecasting have reported considerable success. For instance, [60]
demonstrated that 1D CNNs outperformed LSTM and GRU networks
in predicting hourly electricity load for the city of istanbul. Similarly,
a study comparing the performance of different CNNs for national
peak demand forecasting found that 1D CNNs provide superior fore-
casting accuracy compared to other deep learning models, including
LSTM [61]. Interestingly, the study [61] also reported that multi-
headed CNNs ranked second, closely following 1D CNNs, while 2D
CNN-LSTM and LSTM often failed to model the demand accurately.
These promising results underscore the potential of CNNs for time series
forecasting, especially in the energy sector.

2.5. Contribution

In summary, filter methods, known for their scalability, operate
independently of machine learning algorithms. While they have been
shown to improve forecasting accuracy, they are generally considered
to perform poorly compared to wrapper and embedded methods. While
wrapper methods often produce more acceptable results, they are com-
putationally demanding and might be infeasible for multivariate time
series. Furthermore, wrapper methods only provide the user with an
optimal feature set and do not offer insight into how the features affect
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the model. Embedded methods, on the other hand, show promise as
an effective feature selection tool for high-dimensional datasets, which
typically reveal only the magnitude of a feature’s significance, not the
specific nature of its influence on the model.

XAI offers computational benefits for feature selection by elimi-
nating the need for iterative model training. Additionally, given that
features are selected based on patterns learned by the model, feature
interactions, temporal dependencies, and how features interact with
the model are accounted for. Lastly, XAI methods furnish insights into
the model’s decision-making process, shedding light on the specific
influence exerted by each feature. However, challenges remain in the
application of XAl to various types of models and data. In the literature,
there appears to be a significant lack of diversity in the deep learning
model architectures explained using SHAP. The application of SHAP
has been largely limited to either ANNs or LSTM networks, with the
notable exception of the study cited in [39]. Furthermore, there is
lack of research on the application of Grad-CAM to multivariate time
series forecasting models. Those found in literature only apply to
classification tasks [35-37].

Our key contributions are as follows:

1. Our study is the first to directly compare the utility of two
XAI techniques, namely Grad-CAM and SHAP, in the context of
feature selection in load forecasting with multivariate time series
data.

2. We adapt Grad-CAM and SHAP for use with multi-headed CNNs,
making them compatible with a wider range of deep learning
architectures. Specifically, we demonstrate that by adding a
layer into the model pipeline that performs the necessary array
manipulations, SHAP can be adapted to suit diverse model ar-
chitectures. To the best of our knowledge, our study is also the
first to use Grad-CAM as a feature selection tool for multivariate
time series load forecasting.

3. We perform a comparison of Grad-CAM and SHAP in their
ability to rank predictive features based on their contributions to
forecast accuracy. Through an ablation study, we assess how the
removal of low-attribution features affects model performance,
thereby validating the feature rankings provided by the XAI
methods.

4. Our research offers a nuanced understanding of both the
strengths and limitations of Grad-CAM and SHAP. This insight
is invaluable for assessing the suitability of these methods for
specific applications. Furthermore, it serves as a roadmap for
enhancing these techniques and for exploring alternative ap-
proaches in the field of XAl

The multi-headed CNN was chosen for this study for several strate-
gic reasons. First, it allows for compatibility with Grad-CAM. Given
that Grad-CAM can only be applied to models that contain a CNN, it
excludes models such as LSTM. While 1D CNNs are effective for the task
at hand, they have limitations when used with Grad-CAM, particularly
in attributing importance to individual features in multivariate time
series data. Secondly, the architecture is designed to inherently account
for the varying importance of different features. Since not all feature
maps generated by the CNNs within each head of the model contribute
equally to the prediction, Grad-CAM can effectively capture these dif-
ferences in significance, thereby enabling the assignment of attribution
scores to individual features. Thirdly, although 2D CNN-based models,
as cited in [32,39], could have been suitable for our study, the multi-
headed CNN serves as a versatile platform that showcases the flexibility
of our methodology, enabling the application of both Grad-CAM and
SHAP. This is particularly noteworthy given the limited diversity in
deep learning architectures that can be explained using SHAP, as
observed in existing literature. Given that SHAP is widely regarded as
one of the most prevalent methods in the field of XAI, we believe our
adaptation has the potential for significant impact within this domain.
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Finally, it is worth noting that the primary aim of our study is not
to devise the most accurate forecasting model per se. Nonetheless,
the multi-headed CNN has exhibited competitive performance as evi-
denced by previous research [61], making it a suitable choice for our
investigative purposes.

3. Methodology

The methodology begins with the pre-processing and transforming
of the original tabular time series data into batch series data. This pro-
cess, described in detail in Section 3.1, allows for the transformed data
to be utilised for subsequent model training and testing. Following data
preparation, we outline the design and evaluation criteria of the multi-
headed CNN in Sections 3.2 and 3.4. Local and global explanations
for individual and multiple test samples are produced using Grad-CAM
and SHAP. The feature importance scores from the multiple samples
are then combined to generate an overall ranking of the significance
of each feature. The intricacies of generating feature attributions are
laid out in Section 3.3. Finally, the rankings of feature importance are
assessed through an ablation study and then compared to validate their
effectiveness.

3.1. Data preparation

Data enrichment and augmentation

Date and time information is extracted and divided into separate
columns, which are represented as integers for the hour, day of the
week, day of the month, month, and year. Each holiday throughout the
year is denoted as an integer, and a binary representation is included.
Sinusoidal transformations are applied to periodic features x,, such as
the hours of the day, days of the week, days of the month, months of
the year, and holidays of the year.

2mx (i) >

3 )
where P; is the period of the series, i is the index an individual data
point within the series of feature j. First-order differences of all time
series variables are incorporated to explore the effects of the rate of
change of these variables. To improve forecast performance, lead series
for calendar events and weather data are shifted forward, providing
insights into upcoming time intervals and expected weather conditions
that may affect energy consumption. Lead series are found by,

@

xc’j(i) = cos (

Xiead j (D) = x;(i + T, )

where T is the length of the load forecast horizon.

Data preprocessing
The dataset undergoes normalisation, where each feature’s time
series is transformed to have a mean of zero and a standard deviation
of one. This transformation can be represented by
x;(i) = u;
. J J
Xgpq,; (1) = ——, 3
°j
where u s O and x (@) correspond to the mean, standard deviation, and
the value at the ith time step of the jth feature, respectively.

Sliding window algorithm

After scaling the data, we apply the sliding window algorithm. This
technique, commonly used in time series analysis, involves moving a
fixed-length window along the time series, advancing one data point at
a time. This procedure transforms the tabular dataset into a batched
series. The resultant three-dimensional array (Q, N, J) consists of O
batched samples of (N, J), where J is the number of features in the
dataset and N is the length of each series. The final step involves
transforming the batched time series into a 2 dimensional, tabular array
(O, (N x J)) to prepare it for use in the SHAP algorithm. This is done
by transforming each (N, J) sample into a 1D array ((N x J), 1), by
concatenating the end of one series to the start of another.
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Fig. 2. Methodology overview.

3.2. Model design and setup

The existing SHAP tool for tabular datasets, operates by processing a
single row of data from the input table at a time and thus requires the
model to accept only one-dimensional inputs. This creates a problem
as state-of-art deep learning architectures, such as those in [35,37,62],
do not conform to this requirement. This restricts the architectures
that can be explained using SHAP which might contribute to the lack
of diversity in deep learning architectures observed in the literature.
This constraint can be overcome by first transforming the batched time
series samples (Q, N,J) into a tabular format (Q,(N x J)), as done
in previous studies [42,43,45,46], and designing the deep learning
model to it accepts a 1D input vector. An arbitrary architecture can be
explained using SHAP, by adding a layer to the model’s architecture,
after the input layer, that manipulates the shape of the input array to
the required shape that is compatible with desired architecture.

The multi-headed CNN as illustrated in Fig. 2, is designed with
this solution in mind. It accepts a one-dimensional array ((N x J), 1),
transforms it into a two-dimensional array (N, J), and assigns each
feature’s time series (N, 1) to a corresponding head in the architecture.
The number of heads in the model thus corresponds to the number of
time-series variables in the input data. The model consists of multiple
parallel 1D CNNs, with each head containing two sequential 1D CNNs.
Notably, no pooling operation is performed after any of the CNNs, and
padding is used to maintain the dimensions of the feature maps. The
output of the last CNN in each head is concatenated and fed into a
fully connected layer. The final layer is another fully connected layer
that generates the predictions, with the number of neurons in this last
layer being dictated by the number of steps in the prediction.

Given the large input dimensions and model parameters, hyperpa-
rameter optimisation is computationally intensive. Instead, we use a
trial-and-error approach, incrementally increasing network sizes until
further accuracy improvements become marginal. To prevent overfit-
ting during model training, we implement early stopping, stopping
training when the performance on the validation set plateaus. This

strategy obviates the need to compare training and testing metrics or
determine the optimal number of training epochs. Given that multi-
headed CNN’s internal parameters initialise with random values at the
start of the training process, we train 10 models for each experiment
to capture the variance in model performance.

3.3. XAI methods

In this section, we apply and compare the SHAP and Grad-CAM
explainability techniques in the context of load forecasting. We detail
how each method assigns attributions scores to features and discuss
their application to the multi-headed CNN.

3.3.1. SHAP

The fundamental idea underpinning SHAP is the assignment of a
score to each feature in a given data point that quantifies the degree to
which that feature contributed to the model’s prediction. These scores
are based on the Shapley values from cooperative game theory, which
is an approach to attributing the value of a collective effort to each
individual participant. The exact Shapley values ¢; for feature j are
computed as follows:

[Spdxi—1s1-1n

!
¢ = X -[f ) = Fs(xp]s &)

SCX\j
where X is the set of input features, S C X \ j is a subset of features
that does not include feature j, f(x;) is the model’s prediction for the
input sample x;, fg(x;) is the model’s prediction for the input sample
x; with the features in S set to their expected values.

Computing the exact Shapley values requires 2’ calculations, which
is impractical in practice. Therefore, approximation techniques are
used to estimate Shapley values. The SHapley Additive exPlanations
(SHAP) [41] method provides an efficient way of estimating the Shap-
ley values for a specific model and dataset and while not exact, has
shown its efficacy in real-world applications and machine learning
interpretability research. KernelSHAP, GradientSHAP, and TreeSHAP
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are some of algorithms that estimate Shapley values.! In this study,
DeepSHAP is utilised, which is specifically designed for deep learning
models.

The SHAP algorithm generates an attribution score for each feature
in the model’s input, ¢;, which quantifies its contribution to each
output of the model. The fundamental notion is that the sum of all
feature contributions approximates the difference between the baseline
¢, and the prediction f(x) being explained.

N
)~ Y ;00 + by, 5)
J

where each ¢;(x) represents the contribution of feature ; towards
driving the model’s output away from its baseline value ¢, for the given
input x. The baseline output of the model over all inputs, ¢, can be
calculated by taking the average of the model’s output over the entire
input distribution

¢ =E,[f(¥)]. (6)

The baseline, also called the expected or average SHAP value, rep-
resents the average model prediction when all features are considered
absent [41]. In our study, the we randomly select a thousand samples
from the whole dataset to represent the baseline. Additionally, we draw
a hundred random samples from the test set from which global feature
attributions are obtained.

The SHAP algorithm produces feature attributions for all Q samples
that relate the inputs of the model (J x N) to all the T outputs of
the model. Thus, the output of the algorithm produces a 3D array
(Q,J x N,T). The SHAP values are transformed to (Q,J,N,T) to
identify which set of attributions belong to which set of inputs. Finally,
the global feature importance @; for the jth feature is the total impact
of the feature taken over the length of the series N, across all Q samples
and for all T the model outputs, given by

(e
@ =5 2 2 2 b
Q n q t

3.3.2. Grad-CAM

The Grad-CAM for 1D CNNs is obtained using the same process as
for 2D CNNs, but with one dimension less. A forward pass is carried
out in the model, which essentially processes the input data through
the network’s successive layers until an output is obtained, represented
as y. During this process, the model also generates a series of feature
maps A*. The total number of chosen hyperparameter that determines
the number of filters or kernels in the CNN is noted as K. These feature
maps are outputs of the CNNs that capture and represent different
learned patterns from the input data. For Grad-CAM, we are only
interested in the feature maps produced by the last CNN layer in the
model that is closest to the output. The last CNN layer is chosen as it is
able to capture the most complex and abstract patterns in the data [31].

At this juncture, our method departs from the strategies employed
in classification-based models, in which gradients are computed with
regard to a particular class, or to put it differently, a singular output.
Given that our forecast model predicts multiple future time points, our
objective is to comprehend the influence of each feature across all these
predictions, rather than focusing on a single future time point. Thus, we
take the gradient of all the outputs with respect to each feature map.
The feature attributions 2; for the jth feature are represented by the
weighted sum of the feature maps, calculated using

K
— k pk
Qj—ReLU(ZwJ.AI), ®

k=1

. )

where the weights w;? of the jth feature represent the importance of
each feature map A;?. The rectified linear unit (ReLU) function ensures

1 https://shap-Irjball.readthedocs.io/en/latest/index.html
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that only positive contributions are considered. As A has already been
found in the forward propagation of the model, the weight wj? of the
kth filter is found by computing the gradient of all the output values
with respect to each feature map, given by

N
wf:%Zmax(O,%). 9
i=1 ij
This method sums up all the positive gradients at index i of the feature
map AX and averages them based on the number of elements in the
feature map N. The strategy of considering only positive gradients
is reported to offer superior resolution and emphasise the most con-
sequential input components to the prediction [31]. Given that we
use padding in the CNNs, feature map A* and jth input series x;
have the same dimensions. Deep learning frameworks like TensorFlow
and PyTorch have built-in functionalities for automatic differentiation,
which simplifies the computation of these gradients. To obtain the
computational benefits claimed in this study, the feature maps of each
head must be obtained together in the same forward pass of the
model. Attribution scores for each feature are obtained by iteratively
calculating Egs. (8)-(9).

In [35], global feature attributions, which are also referred to as
average feature importance, are derived by making predictions for the
entire test set of 365 non-overlapping samples, and then combining the
feature attributions of the individual forecasts.

3.4. Performance evaluation
The coefficient of determination (R?), Root Mean Square Error

(RMSE), and Mean Absolute Percentage Error (MAPE) are used to
evaluate the accuracy of the forecasting model,

10)
=1
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where T is the number of predictions, y, is the actual value of the rth
observation, y, is the predicted value of the ¢th observation, and j is
the mean of the observed values.

Given that feature attributions are obtained using the patterns
learned by the model, their credibility is inherently tied to the model’s
proficiency in fitting the data. To ensure robust feature rankings via
XAI methods, we train the multi-headed CNN ten times on all features,
selecting the top-performing model to generate the rankings. By apply-
ing both Grad-CAM and SHAP on the same model, a fair comparison of
their performance is ensured. The evaluation of these feature rankings
is conducted through a feature ablation study. This technique involves
training a model using all features initially, then removing features
based on its importance as ranked by the XAI method. It is antici-
pated that as more features are removed, particularly those ranked as
important by the XAl method, there will be a corresponding decrease
in the model’s predictive accuracy. A greater decrease in accuracy is
indicative of greater feature significance.

4. Case study

Panama, strategically positioned in Central America, serves as a
land bridge connecting North and South America. The country’s cli-
mate is predominantly tropical, characterised by high temperatures
and humidity. In this study, we utilise a dataset that captures the
hourly national demand of Panama. This dataset also includes weather
conditions from three major cities: Tocumen, which is near the capital,
Panama City, home to the Panama Canal and a significant hub for
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Table 1
Description of dataset variables.

Description Feature name Unit/range
Demand Demand MW

Weather features

Temperature Temp - Toc, San, Dav °C

Specific humidity Hum - Toc, San, Dav kg/kg
Precipitation Rain - Toc, San, Dav liters/m?

Wind speed Wind - Toc, San, Dav m/s

Calendar features

Holiday ID Hol ID [1-22]

Holiday indicator is hol [0,1] Holiday = 1
School holiday is scho [0, 1] School = 1
Weekend indicator isweekend [0,1] Weekend = 1
Date and time features

Hour of day hour [0-23]

Day of the week dayofweek [0-6] Monday = 0
Day of month day [1-31]

Month of the year month [1-12]

Year year [2015-2019]

Augmented features

Lead features
Differenced features

Future - [Weather, Calendar]
diff - [Demand, Weather ,
Calendar, Date and Time]
cyclic - [Hol ID, hour,

day, dayofweek, month]

Sinusoidal features [1 to -1]

Toc = Tocumen, San = Santiago city, Dav = David city

Table 2

Multi-headed CNN architecture setup and parameters.
Layer Parameters
Input j shape = [1 x 168]

1D CNN_(0,j) filters = 16, kernel size = 2, padding = same, activation = ReLU

1D CNN_(1,j) filters = 16, kernel size = 2, padding = same, activation = ReLU
Concatenation  axis = —1 (default)
Dense_0 neurons = 200, activation = ReLU

Dense_1 (Output) neurons = 24

commerce; David City, the third-largest urban centre; and Santiago,
a centrally located key regional centre influencing both urban and
rural demands. Additionally, the dataset incorporates public and school
holidays, which can impact energy demand patterns [63]. The dataset
spans from 3 January 2015 to 27 June 2020. However, we exclude
data from 2020 because the COVID-19 pandemic caused significant
deviations in demand. Previous studies have also reported a steady
increase in peak demand [61].

After data preprocessing and time series batching using the sliding
window algorithm, 43 200 data points are available for training and
testing. Table 1 describes the 65 input variables (J=65) used in this
study and supplied to the model.

The multi-headed CNN is trained using data from the years 2015
to the end of 2018. Multivariate time series data from the last 7 days,
collected at hourly intervals, is used to establish a 168-hour (N = 168)
look-back window which serves as the input for multi-headed CNN.
This data is then employed to generate an hourly forecast for the
upcoming 24 h (T = 24). The multi-headed CNN is tested using 2019
data. Every test sample initiates at the day’s onset, precisely at 00:00,
covering a 24-hour period. This approach yields 356 non-overlapping
test instances throughout the year. The multi-headed CNN parameters
used in this study are listed in Tables 2-3.

The tests are performed using the following platforms; Python 3.10,
Keras 2.8, Tensorflow 2.8.0, shap 0.41.0 and executed on an Intel
i9-12900 CPU with 32 GB RAM.
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Table 3
Training hyperparameters.

Parameter name Parameter value

Batch size, Epochs, Steps per epoch 16, 300, 100

Learning rate 0.001 (Default)

Optimiser Adam

Loss function Mean Square Error (MSE)

Early stopping Patience = 20, Monitor = val loss

Validation split 0.1
Table 4
Elapsed computation time for XAI explanations.
Scope Grad-CAM SHAP
Local explanation 0.144 s 138 s
Global explanation 59 s 5580 s
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1800 A "
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Fig. 3. National demand forecast for the holiday on Wednesday, 1 May 2019.

4.1. XAI results

Table 4 summarises the computation time needed for generating
feature attributions using Grad-CAM and SHAP. Local and global expla-
nations denote the computation time for generating feature attributions
for single and multiple predictions, respectively, with the latter pro-
viding the feature rankings. The computational demand for global
explanations is naturally higher due to the greater quantity of predic-
tions. The Grad-CAM method proves to be computationally faster than
the SHAP method for both local and global explanations, owing to its
simpler computational complexity and reduced number of calculations.
For instance, to generate an explanation for a single prediction, Grad-
CAM only necessitates one forward propagation of input data through
the model and a partial back-propagation of the gradients to the feature
maps. Conversely, the SHAP method requires multiple iterations of
model propagation using various input samples.

4.1.1. Local explanations

Fig. 3 showcases the predicted national demand for Wednesday,
1 May 2019, derived from a week’s historical data encompassing 65
distinct features. On examining this figure, one can observe that both
the actual and predicted demand profiles for this Wednesday closely
mirror those usually seen on weekend, which are often indicative of
reduced economic activities. Interestingly, this particular Wednesday
was not just any weekday: it was National Labour Day in Panama, a
public holiday. The noticeable dip in demand on this day indicates
the influence of the public holiday. This observation aligns with the
intuitive understanding that public holidays, much like weekends, lead
to a slowdown in economic activities and, consequently, a reduction in
demand.

The decision to focus on this specific day was deliberate. The con-
trast in demand, influenced by the public holiday, stands out clearly,
making it an ideal candidate for analysis. Furthermore, this scenario
provides a unique lens to explore the explanations offered by XAI. We
anticipate that the XAI methods will emphasise the holiday feature,
assigning it high attribution scores due to its evident impact. However,



Corne van Zyl et al.

Demand
16007 0.003

= 1400 | \

z \ A \ 0.002
1200+ 0.001
oot M M Y OV 0.000

[ee] < o © o~ o] <
© < o~ o l\ < o
o= o ] i h
Time [Hours]
Future Temp Toc
3250 f nor , 0.00075
L 30.01 0.00050
2751 J \, \, ANV \; U \ 0.00025
T T T T T T T T 0.00000
< o o o~ o) < o <
< o~ o ~ < o o
R/ 4 ) ; )
Time [Hours]
Future Hol ID
0.0003
10 A
0.0002
5 -
0.0001
Ol 0.0000
< o ©O o~ 0 < o <
< o~ [*)} ~ < o o~
SN d ) ]
Time [Hours]
(a) Grad-CAM
Demand
I' 0.04
1 ]
600 L 0.03

= 1400 v

= \ r0.02
1200 | 0.01
1000 1 T T T T T T T T

o] < o ©o o~ o < o
o < o~ o ~ < o
9 3 N g ; )
Time [Hours]
Future Temp Toc
32.51 I' 0.015
o 30.01 1 r 0.010
27.51 \ - 0.005
Yy o ©w &« @ ¥ o o«
< o~ o ~ < o~ o~
3 N ; )
Time [Hours]
Future Hol ID
104 0.010
51 0.005
0 L T T T T T T T T
< o ©o o~ © < o <
< o~ o ~ < o~ o~
S N 3 ; i
Time [Hours]
(b) SHAP

Fig. 4. Overlay of feature attribution on the input data, utilised for predicting national
holidays.

while the holiday’s influence is clear in this instance, it is essential to ac-
knowledge that the dataset contains numerous other features. Although
these other features may also significantly contribute to demand, their
impact might not be as easily discernible solely from the profiles in
Fig. 3

Figs. 4-5 provide a detailed view of the local feature attributions
related to the prediction in Fig. 3, using Grad-CAM and SHAP. These
feature attributions represent the local explanations for the predicted
demand of the holiday. Fig. 4 is obtained by overlaying the feature
attributions belonging to a specific feature onto the input data, which
allows us to see which characteristics of the series were the most
influential. The colour bar measures the importance of the feature at
specific time steps. The time axis of “Future Temp Toc” and “Future
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Hol ID” is shifted to signify that theses feature contains future in-
formation. Fig. 5 abstracts the detail of the input data and provides
an overview of feature attributions in the form of a heatmap. As all
features’ attribution scores are measured by the same colour bar, the
heatmap representation makes it easy to compare the attributions of
different features. Furthermore, these attributions are aligned with the
original input data, which visualises the segments of the input data that
influenced the model’s prediction the most. It is important to mention
that the heatmap for SHAP feature attributions displays the absolute
SHAP values, which makes a visual comparison simpler. The bar chart
in Fig. 6 displays the average feature attributions for the prediction of
the holiday.

When the feature attribution scores produced by Grad-CAM are
superimposed onto the original data in Fig. 4(a), it can be seen that
high feature attributions for “Demand” are often associated with high
values for demand. Notably, the highest attribution scores are assigned
to the day with the highest demand. A similar trend is observed
in “Future Temp Toc”, where high temperatures coincide with high
feature attributions. This trend extends to “isweekend”, “dayofweek”,
“cyclic hour” and “diff isweekend”.

Looking at Fig. 5, it can be seen that Grad-CAM highlights “Future
Temp Toc” more than “Temp Toc”. This signifies that the model
considers future temperature to be more important than current and
historic temperature records. This agrees with domain knowledge as
the current temperatures are more likely to affect current demand.
It thus follows that predicted temperatures affect predicted demand.
However, a contradiction arises when looking at “Future Temp Toc”
in Fig. 5(a), more closely. Despite the high attributions for “Future
Temp Toc” shown in Fig. 5(a), in Fig. 4(a) temperatures from the past
4-6 days are assigned the highest attribution scores instead of future
temperature, represented by hours 1-24. This inconsistency highlights
a discrepancy in the reasoning provided by Grad-CAM which warrants
further investigation. A closer look at the Grad-CAM explanations in
Fig. 5(a) suggests that the holiday is not the sole feature influencing
the prediction. However, without prior knowledge that the predicted
demand corresponds to a holiday, pinpointing the exact reason for the
dip in demand would arguably be a challenging endeavour.

In contrast, local explanations produced by SHAP, shown in
Fig. 5(b), prominently displays the pronounced effect of national hol-
iday on demand. SHAP also emphasises the significant influence of
the most recent historical demand. Within these explanations, the
temperatures forecasted for the next 1-24 h, denoted as “Future Temp
Toc”, are highlighted by SHAP as particularly impactful. Looking at
the average attributions produced by SHAP in Fig. 6(b), “Future is
hol” is the most significant feature. The insights derived from SHAP
align closely with our intuitive understanding of the factors influencing
demand.

4.1.2. Global explanations

The feature rankings for both Grad-CAM and SHAP are illustrated
in Fig. 7. These feature rankings display the global feature attributions,
which are formed by aggregating individual feature attributions across
all predictions made on the test set. This aggregation process captures
the average importance of each feature and is displayed in Fig. 7 in
descending order of importance. An inspection of the top 15 features
ranked by both XAI methods, reveals a set of common features: “De-
mand”, “diff Demand”, “Future Temp Toc”, “Future Temp Rain”, “diff
Rain Dav”, and “year”. It is observed that Grad-CAM assigns higher
attribution scores to features with future information, while SHAP
emphasises the differenced features. When it comes to identifying the
most relevant features, the top 5-10 features as ranked by Grad-CAM in
Fig. 7(a) seem to be the most significant, given that they constituent the
largest proportion of the total attributions scores. However, when we
evaluate the feature rankings of SHAP shown in Fig. 7(b), determining
the threshold between relevant and irrelevant features becomes notably
more challenging. Researchers in [58] separated features into groups
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Fig. 5. Feature attribution heatmaps for the forecast of national holiday forecast on 1 May 2019.
0.00125
0.00100 4
0.00075 4
0.00050 4
0.00025 4
0.00000 - L e e e e e L. e e s e s LA e e
i Or-NM T LNOMN 0N O —HNMTLNONS 0N O =AM NN 0N O —NM LNV 0 O =AM LNO N 0N O =HNMS LN
RelVla by )
cO0=0g VCOUC>>>>C>UT ccoOvxXocn>>cxon =
<%0 CTOCTBBRTEDOC TCE=0VCE=DTE VL= ©
£al >‘E Yy aTalalallC o] NNt 0e55AT500S 9
ges 5 BcEfpogcce 29 BELTEEuELalEE LT v
= S 025 SES5T T 13 =] - o 92— S
2 ;E SCIS2gPRcs @3 9TS O 2505 ot O
g5 £ E Lo o o &2 @5 T ©2
R 5 55 o5 5E So g5 ¢ o5
=] s& S5 £0° 25 = =
g uj_ S 25 S 2 55 o )
[ u:l_u_ [ uj. o a
(a) Grad-CAM
0.004 +
0.003 4
0.002 4
0.001 4
0.000 - L e e S S B B R B e s e s
HONNSTINONO0NOANMITNONOOOANMINONONO—HNMNINONVNOANMINONODO—HNMINONONOHNME LN
ettt T A s e s ot Sl e S i NN NN NN OO AN I IITT T T I TNnnnnninininin® 0 0w e
S228%2%56 LoL>u US>ucUUY >0 >3 >0 > S000L0CcN¥GENE
£ EPARaAR G RREE 8RS R T 53R Rs 8RR 050885 S RE e ReReE00222525¢05RT
ne¥og e wnoFuFuFng o 9n 2oFang~aokn »woagor-n55000rETgS5S5UU20us oo
[ EET TeC > < c OS¢ acco Y257 0605 o Yo0usnncnS sl >
988EE RS eccRetoteal ToopE e o BEEREaEogcPatlole GET Ty wES ety
TS mSE £ o] £ = 5 T e 505
2TECS IISERESRCs23ES o CRRUT RS ORTETG2G=2830 86 25@ = £ £ pEZSO ©
2 e UESEEE v 00T S $335Ee 2 Eoge o2 9S80T @ © 5 539
B R = = = =Q oEPC X = -
52° °°sEssssE 5 5 50 oS3 2 f§¥535 3¢ LT g ¢ R
3 55 2 5 27255 22 2 S E S
2 2 2 2 25 23 2 E >

(b) SHAP

Fig. 6. Local average feature attributions scores that rank features in descending order of importance.

current limitation of XAI for feature selection, as there is a lack of a
clear and widely accepted rule for setting this threshold.

according to their attributions scores, however it is not clear how
threshold that divides these groups were selected. This highlights a

10
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Fig. 7. Global average feature attributions scores that rank features in descending order of importance.

The ablation study in Fig. 8 indicates that discarding half of the
lowest ranked features from both Grad-CAM and SHAP enhances fore-
casting accuracy and peak model performance is obtained when using
the top 10 features from both XAI methods. This reinforces the idea
that XAI methods are successful in pinpointing irrelevant features and
consequently results in a tenfold reduction in model training time. The
results also highlight how the inclusion of all features can degrade
model performance.

In Fig. 8, a significant decrease in accuracy is observed when
reducing the number of features from Grad-CAM’s top 3 to top 2
features, suggesting that ‘“Future Holiday ID” contributed significantly
to forecasting accuracy. This implies that providing the model with
information about upcoming holidays notably enhances the accuracy
of forecasts. In comparison, the most significant drop in performance
using SHAP feature rankings is observed when reducing the number of
features from 7 to 5. This drop in model accuracy is likely due to the
removal of “Future Is hol” given the demonstrated importance of the
holiday feature. It is interesting to note that Grad-CAM assigned greater
importance to the integer representation of the holiday feature whereas
SHAP highlights the binary representation.

The multi-headed CNN trained using the top 10 to 33 features, as
ranked by SHAP, generally outperforms those trained with features
identified by Grad-CAM. This is evident from the lower average RMSE
and MAPE shown in Fig. 8, suggesting superior forecasting accuracy.
While the model seemingly achieved superior peak accuracy with the
top 10 features from Grad-CAM, models trained using SHAP-selected
features displayed greater consistency, evident from the reduced vari-
ance in their accuracy. This suggests that the model trained on features
selected by SHAP results in better model stability and are less prone to
overfitting than those trained on features identified by Grad-CAM. It is
thus found that SHAP is better at identifying irrelevant features than
Grad-CAM.

Despite the clear impact of holiday features on model accuracy,
SHAP surprisingly ranks it as the 6th most important which ultimately

leads to a premature ablation of the feature. This indicates that SHAP
does not strictly rank features according to their predictive content.
The same can be said about Grad-CAM where the “year” feature,
ranked as the 2nd most significant feature, degrades model stability
and contributes little in terms of predictive content. In Fig. 8 when 7
features remain, we see that SHAP feature rankings provide superior
model accuracy compared to Grad-CAM, indicating that significant
features are better preserved by SHAP during the feature elimination
process. However this trend does not continue, as the top 3 and 5
features from Grad-CAM are shown to produce better performance.
These findings underscore that neither XAI method provides a ranking
of features strictly in order of their contribution to forecasting accuracy.

5. Discussion

A distinct advantage of XAl methods over wrapper methods is their
computational efficiency, attributed to the elimination of the need
for iterative model training required by wrapper methods. Grad-CAM
demonstrates its computational efficiency in this high-dimensional ap-
plication by providing feature rankings in 59 s, which based on previ-
ous studies [18], yields performance similar to that of filter methods.
While our dataset only consists of 65 features, each feature carries 168
individual attributions. This amounts to a substantial total of 10 920
attributions. SHAP’s computation for feature ranking takes roughly 100
times longer than Grad-CAM, requiring 1 h and 33 min to produce
10 920 attributions, which can be attributed to iterative perturbations
of the model. To put this result in context, a study comparing wrapper
methods found the best performing search algorithm identified the
optimal feature set in 1778 s after 10 000 evaluations [22]. Given
that the dataset in [22] comprises 1080 data points, in contrast to our
dataset of 43 000 entries, it is reasonable to anticipate that a wrapper-
based approach would necessitate a considerably longer duration in
our case. SHAP’s computational demands can be mitigated in various
ways. Reducing the number of baseline and global attribution samples
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Fig. 8. Ablation study — Model response to retraining with reduced features.

can save time, provided the data distribution remains adequately rep-
resented to avoid bias. Additionally, shortening input lengths from 168
to 24 h, optimising the CNN architecture or selecting a simpler model
can significantly improve SHAP’s computational efficiency.

Computational efficiency alone would not be of much value if the
XAI methods perform poorly as feature selection tools. Our experiments
reveal that eliminating half of the irrelevant features identified by Grad-
CAM and SHAP, lead to an improvement in forecasting accuracy and
roughly 50% reduction in training time. For even better results, one
can continue to prune lower-ranked features until there is a noticeable
decline in the model’s forecasting accuracy. While Grad-CAM’s feature
rankings yield model performance comparable to those chosen by
SHAP, especially when considering the top 10 to 16 features, SHAP
typically delivers superior model accuracy on average.

Using XAl for feature selection presents challenges similar to those
found in filter and embedded methods that rank features by impor-
tance. Determining the boundary between relevant and irrelevant fea-
tures becomes challenging when examining the feature ranking in 7.
Without a universally accepted guideline for choosing the optimal
number of features, one is compelled to continuously assess feature
rankings to reach peak performance. While this method is computation-
ally simple for our dataset, its practicality may be called into question
for datasets containing a significantly larger number of features.

It is also interesting to analyse the variability in model performance
during the ablation study. Since both Grad-CAM and SHAP are applied
to the same model architecture and utilise the same training and testing
data, any underlying differences can be attributed to the features
selected by each method. Our findings indicate that features chosen
by SHAP lead to more consistent model performance, as evidenced by
the reduced variance in accuracy. This suggests that SHAP is better
at identifying irrelevant features and may reduce the possibility of
overfitting.

An important observation arises when abating higher ranked fea-
tures. While removing the “Future Is hol” feature led to the most
notable decline in model accuracy, SHAP ranked this feature as only
the 6th most influential feature. It is not easy to pinpoint the precise
cause for SHAP’s inability to rank a crucial feature highly, however,
we speculate that the selection of samples used to rank global impor-
tance might be the contributing factor. Given that the global feature
attributions are an average magnitude of the local feature attributions,

12

Applied Energy 353 (2024) 122079

it is critical to select samples such that there is even an distribution
of features. Fig. 5(b) aims to substantiate this point. There are 22
holidays in Panama out of the 365 days in a year. When using SHAP
to interpret the forecast differences between a holiday and a regular
weekday, it is evident that holiday features have no influence on a
standard weekday forecast, yet they significantly impact the demand
forecast on a holiday. If the holiday features are overshadowed by
other features or outweighed by non-holiday samples, then the average
becomes disproportionately skewed, leading to potentially misleading
interpretations. This is a point of criticism of SHAP highlighted in a
previous study [52]. Though the task of selecting an even distribution
of features may be simple for discrete features, it is not clear how one
should proceed for continuous features such as “temperature”.

Grad-CAM also encounters issues with feature ranking. Contrary to
assigning a low rank to a crucial feature, it ranked the “year” as the
second most significant feature, even though it had minimal impact on
forecasting accuracy. This is because, although the “year” feature is
shown to contribute to the prediction in Fig. 5(a), its consistent average
contribution might overshadow other features that have intermittent,
yet critical, significance for specific forecasts. Intriguingly, the signif-
icance attributed to “year” does reflect the rising national demand of
Panama. Yet, as demonstrated in Figs. 6(b)-7(b), SHAP suggests that
variations in this feature exert only minimal effects on demand, in
comparison to other factors.

It is important to note that Grad-CAM is sensitive to the scaling
of data. Our initial tests indicate that when unscaled data is used, it
appears to assign the highest attributions to features with the largest
numerical values. Consequently, it not effective as a feature selection
tool.

Another source of error in the feature rankings produced by Grad-
CAM might stem from the fact that this method only measures positive
influences on the forecast, neglecting factors that drive the magnitude
of the forecast down. This is evident in Fig. 5(a) where low feature
attributions are assigned to “Future Hol ID” or “Future is hol” between
hours —24 and 0. This period of the features provides information to
the model that the upcoming day will be a holiday. Such an oversight
could result in a biased understanding of explanations and feature
attributions. In [33], it was demonstrated that neglecting negative
gradients can result in the inability to accurately identify certain faults
in HVAC systems.

While XAI methods like SHAP and Grad-CAM assign feature attri-
butions based on relevance to model predictions, these attributions
are not direct indicators of predictive accuracy. This is observed in
our ablation study, which shows that feature rankings do not strictly
align with contributions to the model forecast accuracy. In this study,
there is no assurance that the most effective feature combinations are
necessarily among those ranked highest by either SHAP or Grad-CAM.
Further research is warranted to truly assess the efficacy and optimal
combinations of features.

Delving into local explanations offers insights not just about the
rankings, but also about how individual features influence specific
forecasts. When interpreting SHAP values, it is important to remember
that they quantify the marginal contribution of that feature that led to
the different between the prediction and the baseline. In the context
of predicting the holiday on 1 May 2019, the feature “Future is hol”
has the highest SHAP value, signifying its pivotal role in influencing
the prediction relative to the baseline. Here, the baseline embodies
the notion of an “average day”. However, understanding this “average
day” is nuanced. In our study, it is derived from the mean of demand
profiles across the days sampled from the whole dataset. Given the
composition of a week, where weekdays dominate with five out of
the seven days, this baseline tends to resemble a standard weekday
more than a weekend. This context underscores why the significant
attribution to “Future is hol” corresponds to the observed reduction
in demand on the holiday.
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In contrast to SHAP, which quantifies a feature’s impact relative
to a specific baseline, we find that Grad-CAM offers a different per-
spective to the model’s decision-making process. In Grad-CAM, feature
attributions are computed through a weighted sum of the feature maps
generated by the CNNs. These attributions are presumably anchored
to a zero baseline, as they are not calculated relative to any baseline.
To contextualise difference in perspectives provided by the XAI, we
make use of the framework proposed by [64], which categorises various
types of explanations. We find that Grad-CAM offers insights into the
procedural mechanics of the model’s prediction, akin to how multivari-
ate linear regression explains the mathematical relationship between
variables and the outcome. In short, Grad-CAM loosely explains how
the model arrived at the predict and falls short in delivering causal
explanations. For example, from Fig. 5(a), it is indeterminable what the
cause of observed decline in demand is however it is evident that many
feature played a role. Conversely, SHAP focuses on causal explanations
rather than procedural explanations. It specifically highlights the in-
fluence of the holiday feature, aiding in understanding why a certain
prediction was made.

6. Conclusion

This study examines Grad-CAM and SHAP as feature selection tools
within the realm of multivariate time series load forecasting. Using
XAI, we distil the multi-headed CNN’s learned patterns into feature
attributions, gauging their significance to predictions and facilitating
feature selection by discarding low-attribution features. Furthermore,
we have showcased that with the right array manipulations within the
model pipeline, SHAP can be applied to explain even arbitrary model
architectures.

Both Grad-CAM and SHAP have demonstrated their mettle by effec-
tively identifying and eliminating irrelevant features from the model.
This has led to tangible benefits such as improved forecast accuracy,
reduced training time, and a diminished risk of overfitting. While Grad-
CAM demonstrated its computational efficiency and its capability to
identify features that frequently align with the performance bench-
marks set by SHAP, several issues come to light. Not only does it
manifest challenges in selecting features that produces consistent model
performance, but it also does not offer intuitive explanations to the
prediction of the model. Future studies can improve the Grad-CAM by
accounting for factors that decrease predicted demand or explore the
effects on the explanations by varying the kernel size of the CNN.

On the other hand, SHAP, despite its more intensive computational
demands, consistently demonstrates an enhanced ability to identify
pivotal features. Its strength lies in its capacity to offer intuitive and
insightful explanations of the influencing factors behind forecasts, the
selection of features that improve model performance, and the ability
to be applied to any machine learning model. Nevertheless, there are
times when even SHAP may not rank influential features with the
precision one would expect. Future studies can attempt to improve
SHAP’s feature rankings by using sampling techniques that ensure
an even distribution of features, especially when dealing with sparse
features like holidays. Given the critical role that the baseline plays in
interpreting SHAP values, there is an imperative need for establishing
clear guidelines on the selection of an appropriate baseline set.

The explanations provided by the XAI are invaluable to the pro-
cess of feature selection. Unlike traditional feature selection methods,
Grad-CAM and SHAP provide context to the factors driving individual
predictions. Since feature rankings are derived from aggregating attri-
butions across all test set predictions, users gain a deeper understanding
of the rationale behind these rankings. This transparency not only in-
stills confidence but also enables users to apply expert judgement when
necessary. In high-stakes domains, this level of insight is particularly
vital, as relying solely on a model’s overall test set performance can be
misleading for assessing how it will behave in practice.
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The potential of Grad-CAM to efficiently generate feature attri-
butions, especially in applications with an exceptionally large set of
features, holds great value and promises exciting developments in
the field. One promising application is the forecasting of day-ahead
electricity prices in European markets. This involves a wide array
of features such as demand, energy production, electricity prices,
weather patterns, forecasts and consumer behaviour across various
countries [44]. The ability of Grad-CAM to handle such a vast range of
features hints at its considerable potential for facilitating improvements
in this area.

Looking ahead, further research is needed to refine these XAI meth-
ods and overcome the limitations identified in our study. In particular,
there is a need for more effective methods for selecting the top number
of features, and for further exploration of other XAI methods in time
series forecasting domain. Future research could extend this work by
contrasting the outcomes with wrapper-based methods to gauge the
optimality of the features identified by XAI methods. Such a comparison
would provide deeper insights into the efficacy of different feature
selection strategies and offer a more nuanced understanding of the
role and potential of XAI methods in model improvement and inter-
pretability. Through this ongoing research, we can continue to unlock
the full potential of these tools to foster more transparent, accurate, and
interpretable forecasting models, paving the way for a brighter, more
informed future.
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