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Today's lecture

m Leam one of the most interesting and exciting
recent advancements in machine learning
= The "kernel trick”
= High dimensional feature spaces at no extra cost!
m But first, a detour
-1 Gonstrained optimization!

Constrained optimization
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Lagrange multipliers — Dual variables
" T min, o2

s.t. =>b
Moving the constraint to objective function
Lagrangian:
L{z,a) =22 — alz — b)
s.t. a>0

Solve:
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Lagrange multipliers — Dual variables
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