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1. Daul problem and KKT conditions of SVM

2. Incremental  procedure

3. Regularization parameter perturbation

Outline

3. Regularization parameter perturbation

4. Kernel parameter perturbation
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Lagrange multiplier: 

Partial derivatives = 0 
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with Lagrange multiplier b and kernel function 
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Why lagrange multipler and KKT could get the 
optimal value? 

Picture from wiki
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Margin vector coefficients change during each 

incremental ,simultaneously preserve the KKT:

Incremental Procedure
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Error  reserve or unlearned 
vectors
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Transform the KKT:
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Hence:
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Kernel Selection procedure:

02 1

1

( )
p

i

i

  



 



Thanks

Heng Zhang

hengzhang64@gmail.comDM
LESS IS MORE




