Support Vector Machine

The Lagrange dual problem

Primal problem
min f(x) s.t. gi(x) > b;

!

Lagrange function
L(x, X) = [(x) = X Algi(x) = b))

T~

Lagrange dual function
o L*(X) = miny L(x, X)
KKT Ni(gi(x) = bi) =0

Conditions - g

Lagrange dual problem
9i(x) > b; B
max L*(\) s.t. A\, >0
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