How Class Imbalance Treatments Distort SHAP Attribution Fidelity: A Monte Carlo Investigation of Ranking and Magnitude Errors
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Online Resource 1 Cross-metric Kendall tau between treatment-rank vectors. Each entry is the Kendall tau between the six-strategy ranking produced by the metric in the row and that
produced by the metric in the column. Rank-based metrics agree closely with one another (tau > 0.47); L1 and L2 form a separate cluster with low or negative agreement with the rank-

based family.

Kendall Spearman RBO Jacc@5 Jacc@7 Jacc@10 Rec@5 Rec@7 L1 L2 Cosine

Kendall  1.00 0.87 0.87 0.73 0.87 0.87 0.60 0.87 0.20 0.20 0.60
Spearman  0.87 1.00 1.00 0.87 0.73 0.73 0.73 0.73 0.07 0.07 0.73
RBO 0.87 1.00 1.00 0.87 0.73 0.73 0.73 0.73 0.07 0.07 0.73
Jacc@5  0.73 0.87 0.87 1.00 0.60 0.60 0.87 0.60 -0.07 -0.07 0.87
Jacc@7  0.87 0.73 0.73 0.60 1.00 1.00 047 1.00 0.33 033 047
Jacc@10 0.87 0.73 0.73  0.60 1.00 1.00 047 1.00 0.33 033 047
Rec@5  0.60 0.73 0.73 0.87 0.47 0.47 1.00 047 -0.20 -0.20 1.00
Rec@7  0.87 0.73 0.73  0.60 1.00 1.00 047 1.00 0.33 033 047
L1 0.20 0.07 0.07 -0.07 0.33 0.33 -0.20 0.33 1.00 1.00 -0.20
L2 0.20 0.07 0.07 -0.07 0.33 0.33 -0.20  0.33 1.00 1.00 -0.20

Cosine 0.60 0.73 0.73 0.87 0.47 0.47 1.00 047 -0.20 -0.20 1.00



