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In [1]

In [2]

=
s

& SHAP T D 7

B WLBIZINY T — DD EH A

import shap

Iimport numpy as np

import pandas as pd

from xgboost import XGBRegressor

from sklearn. model_selection import GridSearchCV

. — M
VoY B R

B ANDT774ILI\R
input_filename = “kusuri2019. ¢sv”

#F AN 7A4ILINA

regre = “regressionlout. csv”
shapv = “shaplout. csv”

, rapgre regress 1on’i t

han char
i ay)é

10 B 3O *¢
JULWN 22w

src_name = [’ SalesGrowthRate']
£ src_nam SalesGrowthRat:

Id P s s #¢
> V4 J =X

tgt_name ProfitRate

y T o )
#PANNNITA) ) 4 ILO) ™

e (4704 >

| 3 'p)

77 1 1/3
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In [3]: # T—4R#HAH
df = pd. read_csv (input_filename, encoding-enc)
b BBATEHOmMYEL
X = pd. DataFrame (df [src_name])
A=y PEHODY HL
Y = pd. DataFrame (df [tgt_namel)

In [4]: params = |
B CCTHRETAENREFLDN\GA—51S

LTOLESIZEFRNTATRELIZA DL SIC

"'n_estimators’ : [100, 200, 300].

"max_depth' : [3, 5, 7],

"learning_rate : [0.01, 0.05, 0 1]
]

xgb = XGBRegressor (objective="reg:squarederror’, seed=0)

xgb_grid = GridSearchCV(
estimator=xgb
param_gr id=params,
cv=5,
return_train_score=True,
scoring='r2', T ———_ F(
n_jobs=-1
verbose=0

)

xgb_result = xgb_grid. fit(X, Y)

In [6]: 21 @YDINS A%
params = np. array(xgb_grid cv_results_[ params'])
# FHFEERQ7T

scores = np. array(xgb_grid cv_results_[ mean_train_score ])
EBIRATZHAEN2T=N\TA—=RZMY HT \qrgw‘ax

index = np. argmax (scores)

best_param = params[index] 20‘ 83’@ A'?)‘-?

#print(scores) '\-\
.

# best_param%{# - /- XGBoost # % Ak
best_estimator = XGBRegressor (

objective='reg:squarederror . seed=0, =tbest_param)

#print (best_estimator (—/—/
B IRTODT—R2HE-THFE

best_result = best_estimator. fit(X, Y)

N A 9= (> BIUDEDUSAES

72 I\ 2/3

read_csv iz, BhEAfzARD
df [sre, name] 2EEEISE L
2HE DalaFrawe £(z £yl XA |
AT_I3 A T 3NE (23

RET HLENSG

3X3X3 = 7 i)

XGBoost 2 EY7F3. XGB Rejvessor

i 2Tl Fo—BR U /54T

A7 300, T, 005

2 XGB Rejmssor 97
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v
B TRTDF—5 £~ TEE 4———///

best_result = best_estima’to; fit(X, Y)
3 - A
S AT-TEAb T B ENEAFS Y
SHAPIR 74+ T4 >90 Fu Bl@ET(ANRY 9T 2993,

file:///C:/Users/yukar/Downloads/XGB_SHAP_kusuri2019A.html 12
2022/08/03 22:36 XGB_SHAP_kusuri2019A
In [6]: % shap®/\—< 3 2024 - Tmodel output =& & 5.0\ E—]‘I%‘E'}:H/z'{én v SHA P/(é‘é%ﬂj 5
if shap. __version_ > "0.33.0":
explainer = shap. TreeExplainer (mode|=best_result, feature_perturbation='tree_path_dependent’, model_output='raw )
else: ot e
explainer = shap. TreeExplainer (model=best_result, feature_perturbation='tree_path_dependent’, model_output='margin')
£ SHAP{#E

shap_values = explainer. shap_values(X) SHAP/(EE;_
gprint (shap_values

: 42
ntree_|limit is deprecated, use 'iteration_range’ or model slicing instead. WQY‘VI(K?' F Lm@(afu‘

In [7]: & RERLBRBEATHOSHAPIED R
out = pd. DataFrame (shap_values, columns=src_name) ) -
out. to_csv(shapv, index=False, encoding=enc) SHAPLE Sl'la.pv ‘& (< R I'i‘a

1
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L

Variable

No relationship
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11 O) 0—9‘. _..1 ] e_‘ =3 24
* SGROFIFEAVRsqr 2.9 . . B & &
v(S) = f(AVRsr) i (‘{} e Lo et
=£(2.9)=13.8 s -
° ¢SGR — f(SGR) — f(AVRSGR) it HZEZUE D356 O lalE £ 7 LA(X)
= f(SGR) — 13.8
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« SRBAZH2ME : SGR & INV(Inventory Turnover Ratio)
« SITEEEDIGE L, {INVIOZED21EY

Al

=)

scr =5 [f(SGR,5.5) — f(2.9, 5.5).
%[f(SGR INVY = £(2.9,INV)’

by = [f(2.9,INV) - £(2.9, 5.5) I‘l |'|||"|||'|"'| III"'|| !
+~[f(SGR,INV) — f(SGR,5.5) I "I
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