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@H—=2 LI (kernel function)
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@H—=2 LI (kernel function)
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@H—=2 LI (kernel function)
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@H—=2 LI (kernel function)
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@H—=2 LI (kernel function)

® Mercer®) EIH

Theorem (Mercer). Let K : R" x R" +— R be given. Then for K
to be a valid (Mercer) kernel, it is necessary and sufficient that for any

{z(1) b, (m < o0). the corresponding kernel matrix is symmetric

positive semi-definite.

Hm Mercer, J. (1909), "Functions of positive and negative type and
their connection with the theory of integral equations”,
Philosophical Transactions of the Royal Society A, 209 (441—
458): 415&ndash, 446, doi:10.1098/rsta.1909.0016
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@H—=2 LI (kernel function)
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@E R &/ REEE L i (Sequential
Minimal Optimization, SMO)

® 7%l D& D E 8

max, Wi(a)= E v — — E f;“]u“]n Q;

e’!l

s.t. 0<a; < (_.-f. '

m

E iy =

i=1

(83342) /\A— RN R 2018/11/26



@E R &/ REEE L i (Sequential
Minimal Optimization, SMO)
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B Coordinate Descent Algorithm
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@E R &/ REEE L i (Sequential
Minimal Optimization, SMO)
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@E R &/ REEE L i (Sequential
Minimal Optimization, SMO)
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@E R &/ REEE L i (Sequential
Minimal Optimization, SMO)

® One-by-one TEELVE L, two-by-twoTHAS

Repeat till convergence |

1. Select some pair a; and a; to update next (using a heurnistic that
tries to pick the two that will allow us to make the biggest progress
towards the global maximum).

)

2. Reoptimize W (a) with respect to a; and «;, while holding all the

other a’s (k # 1, 7) fixed.
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@E R &/ REEE L i (Sequential
Minimal Optimization, SMO)
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@E R &/ REEE L i (Sequential
Minimal Optimization, SMO)
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@E R &/ REEE L i (Sequential
Minimal Optimization, SMO)
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