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Chapter 3

Support Vector Machines for 
Classification

Science is the systematic classification of experience.

—George Henry Lewes

This chapter covers details of the support vector machine (SVM) technique, a sparse kernel decision machine 
that avoids computing posterior probabilities when building its learning model. SVM offers a principled 
approach to machine learning problems because of its mathematical foundation in statistical learning 
theory. SVM constructs its solution in terms of a subset of the training input. SVM has been extensively 
used for classification, regression, novelty detection tasks, and feature reduction. This chapter focuses 
on SVM for supervised classification tasks only, providing SVM formulations for when the input space is 
linearly separable or linearly nonseparable and when the data are unbalanced, along with examples. The 
chapter also presents recent improvements to and extensions of the original SVM formulation. A case study 
concludes the chapter.

SVM from a Geometric Perspective
In classification tasks a discriminant machine learning technique aims at finding, based on an independent 
and identically distributed (iid) training dataset, a discriminant function that can correctly predict labels for 
newly acquired instances. Unlike generative machine learning approaches, which require computations of 
conditional probability distributions, a discriminant classification function takes a data point x and assigns 
it to one of the different classes that are a part of the classification task. Less powerful than generative 
approaches, which are mostly used when prediction involves outlier detection, discriminant approaches 
require fewer computational resources and less training data, especially for a multidimensional feature 
space and when only posterior probabilities are needed. From a geometric perspective, learning a classifier 
is equivalent to finding the equation for a multidimensional surface that best separates the different classes 
in the feature space.

SVM is a discriminant technique, and, because it solves the convex optimization problem analytically, 
it always returns the same optimal hyperplane parameter—in contrast to genetic algorithms (GAs) or 
perceptrons, both of which are widely used for classification in machine learning. For perceptrons, solutions 
are highly dependent on the initialization and termination criteria.

For a specific kernel that transforms the data from the input space to the feature space, training 
returns uniquely defined SVM model parameters for a given training set, whereas the perceptron and GA 
classifier models are different each time training is initialized. The aim of GAs and perceptrons is only to 
minimize error during training, which will translate into several hyperplanes’ meeting this requirement. 
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If many hyperplanes can be learned during the training phase, only the optimal one is retained, because 
training is practically performed on samples of the population even though the test data may not exhibit the 
same distribution as the training set. When trained with data that are not representative of the overall data 
population, hyperplanes are prone to poor generalization.

Figure 3-1 illustrates the different hyperplanes obtained with SVM, perceptron, and GA classifiers on 
two-dimensional, two-class data. Points surrounded by circles represent the support vector, whereas the 
hyperplanes corresponding to the different classifiers are shown in different colors, in accordance with  
the legend.
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Figure 3-1. Two-dimensional, two-class plot for SVM, perceptron, and GA hyperplanes

Note SVM vs. ANN ■  Generally speaking, SVM evolved from a robust theory of implementation, whereas 
artificial neural networks (ANN ) moved heuristically from application to theory.

SVM distinguishes itself from ann in that it does not suffer from the classical multilocal minima—the double 
curse of dimensionality and overfitting. overfitting, which happens when the machine learning model strives  
to achieve a zero error on all training data, is more likely to occur with machine learning approaches whose 
training metrics depend on variants of the sum of squares error. By minimizing the structural risk rather than 
the empirical risk, as in the case of ann, SVM avoids overfitting.

SVM does not control model complexity, as ann does, by limiting the feature set; instead, it automatically  
determines the model complexity by selecting the number of support vectors.
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SVM Main Properties
Deeply rooted in the principles of statistics, optimization, and machine learning, SVM was officially 
introduced by Boser, Guyon, and Vapnik (1992) during the Fifth Annual Association for Computing 
Machinery Workshop on Computational Learning Theory. [Bartlett (1998) formally revealed the  
statistical bounds of the generalization of the hard-margin SVM. SVM relies on the complexity of the 
hypothesis space and empirical error (a measure of how well the model fits the training data). Vapnik-
Chervonenkis (VC) theory proves that a VC bound on the risk exists. VC is a measure of the complexity  
of the hypothesis space. The VC dimension of a hypothesis H relates to the maximum number of points  
that can be shattered by H. H shatters N points, if H correctly separates all the positive instances from the 
negative ones. In other words, the VC capacity is equal to the number of training points N that the model  
can separate into 2N different labels. This capacity is related to the amount of training data available.  
The VC dimension h affects the generalization error, as it is bounded by  w  where w is the weight vector of 
the separating hyperplane and the radius of the smallest sphere R that contains all the training points, 
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his bound’s being true for any function in the class of function with VC dimension h, independent of the data 
distribution.

Note ■  there are 2N different learning problems that can be defined, as n points can be labeled in 2N  
manners as positive or negative. for instance, for three points, there are 24 different labels and 8 different  
classification boundaries that can be learned. thus, the VC dimension in R2 is 3.

SVM elegantly groups multiple features that were already being proposed in research in the 1960s to form 
what is referred to as the maximal margin classifier. SVM borrows concepts from large-margin hyperplanes 
(Duda 1973; Cover 1995; Vapnik and Lerner 1963; Vapnik and Chervonenkis 1964); kernels as inner products 
in the feature space (Aizermann, Braverman, and Rozonoer 1964); kernel usage (Aizermann, Braverman, and 
Rozonoer 1964; Wahba 1990; Poggio 1990) and sparseness (Cover 1995). Mangasarian (1965) also proposed 
an optimization approach similar to the one adopted by SVM. The concept of slack, used to address noise in 
data and nonseparability, was originally introduced by Smith (1968) and was further enhanced by Bennett 
and Mangasarian (1992). Incorporated into SVM formulation by Cortes (1995), soft-margin SVM represents 
a modification of the hard-margin SVM through its adoption of the concept of slack to account for noisy data 
at the separating boundaries. (For readers interested in delving into the foundations of SVM, see Vapnik 1998, 
1999, for an exhaustive treatment of SVM theory.)

Known for their robustness, good generalization ability, and unique global optimum solutions, SVMs 
are probably the most popular machine learning approach for supervised learning, yet their principle is 
very simple. In his comparison of SVM with 16 classifiers, on 21 datasets, Meyer, Leisch, and Hornik (2003) 
showed that SVM is one of the most powerful classifiers in machine learning. Since their introduction 
in 1992, SVMs have found their way into a myriad of applications, such as weather prediction, power 
estimation stock prediction, defect classification, speaker recognition, handwriting identification, image and 
audio processing, video analysis, and medical diagnosis.
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What makes SVM an attractive machine learning framework can be summarized by the following 
properties:

•	 SVM is a sparse technique. Like nonparametric methods, SVM requires that all 
the training data be available, that is, stored in memory during the training phase, 
when the parameters of the SVM model are learned. However, once the model 
parameters are identified, SVM depends only on a subset of these training instances, 
called support vectors, for future prediction. Support vectors define the margins of 
the hyperplanes. Support vectors are found after an optimization step involving an 
objective function regularized by an error term and a constraint, using Lagrangian 
relaxation.1 The complexity of the classification task with SVM depends on the 
number of support vectors rather than the dimensionality of the input space. The 
number of support vectors that are ultimately retained from the original dataset 
is data dependent and varies, based on the data complexity, which is captured by 
the data dimensionality and class separability. The upper bound for the number of 
support vectors is half the size of the training dataset, but in practice this is rarely 
the case. The SVM model described mathematically in this chapter is written as 
a weighted sum of the support vectors, which gives the SVM framework the same 
advantages as parametric techniques in terms of reduced computational time for 
testing and storage requirements.

•	 SVM is a kernel technique. SVM uses the kernel trick to map the data into a 
higher-dimensional space before solving the machine learning task as a convex 
optimization problem in which optima are found analytically rather than 
heuristically, as with other machine learning techniques. Often, real-life data are not 
linearly separable in the original input space. In other words, instances that have 
different labels share the input space in a manner that prevents a linear hyperplane 
from correctly separating the different classes involved in this classification task. 
Trying to learn a nonlinear separating boundary in the input space increases the 
computational requirements during the optimization phase, because the separating 
surface will be of at least the second order. Instead, SVM maps the data, using 
predefined kernel functions, into a new but higher-dimensional space, where a 
linear separator would be able to discriminate between the different classes. The 
SVM optimization phase will thus entail learning only a linear discriminant surface 
in the mapped space. Of course, the selection and settings of the kernel function are 
crucial for SVM optimality.

•	 SVM is a maximum margin separator. Beyond minimizing the error or a cost 
function, based on the training datasets (similar to other discriminant machine 
learning techniques), SVM imposes an additional constraint on the optimization 
problem: the hyperplane needs to be situated such that it is at a maximum distance 
from the different classes. Such a term forces the optimization step to find the 
hyperplane that would eventually generalize better because it is situated at an equal 
and maximum distance from the classes. This is essential, because training is done on 
a sample of the population, whereas prediction is to be performed on yet-to-be-seen 
instances that may have a distribution that is slightly different from that of the subset 
trained on.

1Established in the 1970s, Lagrangian relaxation provides bounds for the branch-and-bound algorithm and has been  
extensively used in scheduling and routing. Lagrangian relaxation converts many hard integer-programming problems 
into simpler ones by emphasizing the constraints in the objective function for optimization via Lagrange multipliers.  
(For a more in-depth discussion on Lagrangian relaxation, see Fisher 2004.)
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SVM uses structural risk minimization (SRM) and satisfies the duality and convexity requirements. SRM 
(Vapnik 1964) is an inductive principle that selects a model for learning from a finite training dataset. As an 
indicator of capacity control, SRM proposes a trade-off between the VC dimensions, that is, the hypothesis 
of space complexity and the empirical error. SRM’s formulation is a convex optimization with n variables in 
the cost function to be maximized and m constraints, solvable in polynomial time. SRM uses a set of models 
sequenced in an increasing order of complexity. Figure 3-2 shows how the overall model error varies with 
the complexity index of a machine learning model. For non- complex models, the error is high because a 
simple model cannot capture all the complexity of the data which results in an underfitting situation. As the 
complexity index increases, the error reaches its minimum for the optimal model indexed h* before it starts 
increasing again. For high model indices, the structure starts adapting its learning model to the training data 
which results in an overfitting that reduces the training error value and increases the model VC however, at 
the expense of a deterioration in the test error.

Hard-Margin SVM
The SVM technique is a classifier that finds a hyperplane or a function g x w x bT( ) = +  that correctly 
separates two classes with a maximum margin. Figure 3-3 shows a separating hyperplane corresponding to a 
hard-margin SVM (also called a linear SVM).

best model overfittingunderfitting

error

structure

test error

VC (confidence term)

training error/empirical error

h (model index)

Figure 3-2. Relationship between error trends and model index
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Mathematically speaking, given a set of points x
i
 that belong to two linearly separable classes w

1
, w

2
, the 

distance of any instance from the hyperplane is equal to 
g x

w

( )
 

. SVM aims to find w, b, such that the value of 

g(x) equals 1 for the nearest data points belonging to class w
1
 and –1 for the nearest ones of w

2
.

This can be viewed as having a margin of

1 1 2

     w w w
+ = ,

whereas w x b xT + = ∈1 1for w ,  and w x b xT + = − ∈1 2for w .
This leads to an optimization problem that minimizes the objective function

J w w( ) = 1

2
2

  ,

subject to the constraint

y x b i Ni wi
T +( ) ≥ =1 1 2, , , . . ., .

When an optimization problem—whether minimization or maximization—has constraints in the 
variables being optimized, the cost or error function is augmented by adding to it the constraints, multiplied 
by the Lagrange multipliers.

In other words, the Lagrangian function for SVM is formed by augmenting the objective function with a 
weighted sum of the constraints,

 w b w w w x byT

i

N

i i
T

i, ,λ λ( ) = − +( ) − 
=
∑1

2
1

1

where w and b are called primal variables, and l
i
’s the Lagrange multipliers.

These multipliers thus restrict the solution’s search space to the set of feasible values, given the 
constraints. In the presence of inequality constraints, the Karush-Kuhn-Tucker (KKT) conditions generalize 
the Lagrange multipliers.

Figure 3-3. Hard-maximum-margin separating hyperplane
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The KKT conditions are

 1. Primal constraints

− +( ) −  ≤ ∀ =y w x b ii
T

i 1 0 1, .. .,N

 2. Dual constraints

li i N≥ ∀ =0 1, .. .,

 3. Complementarity slackness

λi i Ny w x bi
T

i +( ) −  = ∀ =1 0 1, ...,

 4. Gradient of the Lagrangian (zero, with respect to primal variables)
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Note ■  appearing in a study by Kuhn and tucker (1951), these conditions are also found in the unpublished 
master’s thesis of Karush (1939).

Since most linear programming problems come in pairs, a primal problem with n variables and m 
constraints can be rewritten in the Wolfe dual form with m variables and n constraints while the same 
solution applies for both primal and dual formulations. The duality theorem formalizes this by stating that 
the number of variables in one form is equal to the number of constraints in the complementary form. The 
complementary slackness is the relationship between the primal and dual formulation: when added to 
inequalities, slack variables transform them into equalities.

The dual problem of SVM optimization is to find

max ,
,
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λ λ λ
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Note ■  this last constraint is essential for solution optimality. at optimality, the dual variables have to be 
nonnegative, as dual variables are multiplied by a positive quantity. Because negative lagrange multipliers 
decrease the value of the function, the optimal solution cannot have negative lagrange multipliers. active or 
binding constraints have a corresponding nonzero multiplier, whereas nonbinding ones are zero and do not 
 affect the problem solution. SVM hyperplane parameters are thus defined by the active, binding constraints, 
which correspond to the nonzero lagrange multipliers, that is, the support vector.

Solving the duality of the aforementioned problem is useful for several reasons. first, even if the primal is not 
convex, the dual problem will always have a unique optimal solution. Second, the value of the objective function 
is a lower bound on the optimal function value of the primal formulation. finally, the number of dual variables 
may be significantly less than the number of primal variables; hence, an optimization problem formulated in the 
dual form can be solved faster and more efficiently.

Soft-Margin SVM
When the data are not completely separable, as with the points marked by a X in Figure 3-4, slack variables 
x

i
 are introduced to the SVM objective function to allow error in the misclassification. SVM, in this case, is 

not searching for the hard margin, which will classify all data flawlessly. Instead, SVM is now a soft-margin 
classifier; that is, SVM is classifying most of the data correctly, while allowing the model to misclassify a few 
points in the vicinity of the separating boundary.

Figure 3-4. A few misclassifications, as part of soft-margin SVM
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The problem in primal form now is a minimization of the objective function 

J w b w C
i

N

i, , ,ξ ξ( ) = +
=
∑1

2
2

1

 

subject to these two constraints:

y b i Ni wi
T

ix i+  ≥ − =1 ξ , , , . .. , ,1 2

ξi i N≥ =0 1 2, , , ..., .

The regularization term or box constraint, C, is a parameter that varies, depending on the optimization 
goal. As C is increased, a tighter margin is obtained, and more emphasis is placed on minimizing the 
number of misclassifications. As C is decreased, more violations are allowed, because maximizing the 
margin between the two classes becomes the SVM aim. Figure 3-5 captures the effect of the regularization 
parameter, with respect to margin width and misclassification. For C C1 2< , fewer training points are within 
the margin for C

2
 than for C

1
, but the latter has a wider margin.

Figure 3-5. The box constraint effect on SVM performance

In dual form the soft margin SVM formulation is
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The soft-margin dual problem is equivalent to the hard-margin dual problem, except that the dual 
variable is upper bounded by the regularization parameter C.

Kernel SVM 
When a problem is not linearly separable in input space, soft-margin SVM cannot find a robust separating 
hyperplane that minimizes the number of misclassified data points and that generalizes well. For that, a 
kernel can be used to transform the data to a higher-dimensional space, referred to as kernel space, where 
data will be linearly separable. In the kernel space a linear hyperplane can thus be obtained to separate the 
different classes involved in the classification task instead of solving a high-order separating hypersurface in 
the input space. This is an attractive method, because the overhead on going to kernel space is insignificant 
compared with learning a nonlinear surface.

A kernel should be a Hermitian and positive semidefinite matrix and needs to satisfy Mercer’s theorem, 
which translates into evaluating the kernel or Gram matrix on all pairs of data points as positive and 
semidefinite, forming

K x u x u
r

r r, ,( ) = ( ) ( )∑ϕ ϕ

where j(x) belongs to the Hilbert space.
In other words, K x u g x g u dxdu g x g x dx, ,( ) ( ) ( ) ≥ ∀ ( ) ( ) <+ ∞∫∫∫ 0 2where .

Some popular kernel functions include

•	 Linear kernel: K x u uT, .( ) = x

•	 Polynomial function: K x u ax u c qT q
, ,( ) = +( ) > 0

•	 Hyperbolic tangent (sigmoid): K x u x uT, tanh( ) = +( )b g

•	 Gaussian radial basis function (RBF): K x u
x u

, exp( ) = −
−









2

2s

•	 Laplacian radial basis function: K x u
x u

, exp( ) = −
−







s

•	 Randomized blocks analysis of variance (ANOVA RB) kernel:

K x u x u
k

n
k k d, ( ( ) )( ) = − −

=
∑

1

2exp s

•	 Linear spline kernel in 1D:

K x u
x u

, . .min , (min( , ) ( , ) )( ) = + ( )− + +1
2

1

3
2 3x u x u x u x umin

Kernel selection is heavily dependent on the data specifics. For instance, the linear kernel—the simplest 
of all—is useful in large sparse data vectors. However, it ranks behind the polynomial kernel, which avoids 
zeroing the Hessian. The polynomial kernel is widely used in image processing, whereas the ANOVA RB 
kernel is usually reserved for regression tasks. The Gaussian and Laplace RBFs are general-purpose kernels 
that are mostly applied in the absence of prior knowledge. A kernel matrix that ends up being diagonal 
indicates that the feature space is redundant and that another kernel should be tried after feature reduction.

Note that when kernels are used to transform the feature vectors from input space to kernel space for 
linearly nonseparable datasets, the kernel matrix computation requires massive memory and computational 
resources, for big data.
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Figure 3-6 displays the two-dimensional exclusive OR (XOR) data, a linearly nonseparable distribution 
in input space (upper-left) as well as in the feature space. In the latter, 16 points (for different sets) are 
created for the four inputs when the kernel is applied. The choice of the Gaussian RBF kernel-smoothing 
parameter s2 affects the distribution of the data in the kernel space. Because the choice of parameter value 
is essential for transforming the data from a linearly nonseparable space to a linearly separable one, grid 
searches are performed to find the most suitable values.

The primal formulation of the kernel SVM is

min ,
,w

T

i

N

iw w C
ξ

ξ1

2 1

+
=
∑

subject to y w x bi
T

i iϕ ξ( )+( ) ≥ −1  and ξi i≥ ∀0, ,

where j(x
i
) is such that K x x x xi j i j, .( ) = ( ) ( )ϕ ϕ .

Again, the SVM solution should satisfy the KKT conditions, as follows:

 1. w y x
i

N

i i i= ∑
=1

λ ϕ( )

 2. ∑ =
=i

N

i iy
1

0λ

 3. C i Ni i− − = =µ λ 0 1 2, , ...,

 4. λ ϕ ξi i
T

i iy w x b i N( ) , , ...,+( )− +  = =1 0 1 2

 5. µ ξi i i N= =0 1 2, ,...,

 6. µ ξi i, , , ...,> =0 1 2i N

Figure 3-6. Two-dimensional XOR data, from input space to kernel space
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As mentioned earlier, the dual formulation of this problem is more efficient to solve and is used in most 
implementations of SVM:

max ,
λ

λ λ λi i j i j i j
i

N

i

N

y y x x
= =
∑ ∑−








1 1

1

2

subject to

λi
i

iy∑

Note ■  for a dataset size of N, the kernel matrix has N2 entries. therefore, as N increases, computing the 
kernel matrix becomes inefficient and even unfeasible, making SVM impractical to solve. however,  several 
 algorithms have alleviated this problem by breaking the optimization problem into a number of smaller 
 problems.

Multiclass SVM 
The early extensions of the SVM binary classification to the multiclass case were the work of Weston and 
Watkins (1999) and Platt (2000). Researchers devised various strategies to address the multiclassification 
problem, including one-versus-the-rest, pair-wise classification, and the multiclassification formulation, 
discussed in turn here.

•	 One-versus-the-rest (also called one-against-all [OAA]) is probably the earliest SVM 
multiclass implementation and is one of the most commonly used multiclass SVMs. 
It constructs c binary SVM classifiers, where c is the number of classes. Each classifier 
distinguishes one class from all the others, which reduces the case to a two-class 
problem. There are c decision functions: w x b w x bT

i c
T

i c1 1j j( ) + ( ) +; ...; . The initial 
formulation of the OAA method assigns a data point to a certain class if and only if 
that class has accepted it, while all other classes have not, which leaves undecided 
regions in the feature space when more than one class accepts it or when all 
classes reject it. Vapnik (1998) suggested assigning data points to the class with the 
highest value, regardless of sign. The final label output is given to the class that has 
demonstrated the highest output value:

class of x max w x bi c i
T

iarg ( ( ) ).,. . .,≡ +=1 j

Proposed by Knerr, Personnaz, and Dreyfus (1990), and first adopted in SVM by •	
Friedman (1996) and Kressel (1999), pair-wise classification (also called one-against-
one [OAO]) builds c(c – 1)/2 binary SVMs, each of which is used to discriminate two 
of the c classes only and requires evaluation of (c – 1) SVM classifiers. For training 
data from the kth and jth classes, the constraints for ( x yt t, ) are

w bkj
T

kj kj
tϕ ξxt( )+( ) ≥ −1 , for y kt = ,

w bkj
T

kj kj
tϕ ξxt( )+( ) ≤ − +1 ,  for y jt = ,

ξkj
t ≥ 0.
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The •	 multiclassification objective function probably has the most compact form, as it 
optimizes the problem in a single step. The decision function is the same as that of 
the OAA technique. The multiclassification objective function constructs c two-class 
rules, and c decision functions solve the following constraints:

w b w by
T

y m
T

m i
m

i i
ϕ ϕ ξx xi i( ) + ≥ ( ) + + −2 , ξi

m ≥ 0 .

For reasonable dataset sizes, the accuracy of the different multiclassification techniques is comparable. 
For any particular problem, selection of the optimal approach depends partly on the required accuracy and 
partly on the development and training time goals. For example, from a computational cost perspective, 
OAA and OAO are quite different. Let’s say, for instance, that there are c different classes of N instances and 
that T(N

1
) represents the time for learning one binary classifier. Using N

1
 examples, OAA will learn in cN 3, 

whereas OAO will require 4(c – 1)N 3/ c2.
Although the SVM parametric model allows for adjustments when constructing the discriminant 

function, for multiclass problems these parameters do not always fit across the entire dataset. For this 
reason, it is sometimes preferable to partition the data into subgroups with similar features and derive the 
classifier parameters separately. This process results in a multistage SVM (MSVM), or hierarchical SVM, 
which can produce greater generalization accuracy and reduce the likelihood of overfitting, as shown by 
Stockman (2010). A graphical representation of a single SVM and an MSVM is presented in Figure 3-7.

SVM

C1

C2

Cn

MSVM

C1

MSVM

C1

C3...Cn

C2, C3, … ,Cn

Single Multiclass SVM Multistage SVM

. .
 .

Figure 3-7. Single multiclass SVM and MSVM flows

With a multistage approach, different kernel and tuning parameters can be optimized for each stage 
separately. The first-stage SVM can be trained to distinguish between a single class and the rest of the classes. 
At the next stage, SVM can tune a different kernel to further distinguish among the remaining classes. Thus, 
there will be a binary classifier, with one decision function to implement at each stage.

Hierarchical SVM as an alternative for multiclass SVM has merit in terms of overall model error. SVM 
accuracy approaches the Bayes optimal rule as an appropriate kernel choice and in smoothing metaparameter 

values. Also, by definition, for a multiclass problem with M c
i
 classes, and an input vector x, 

i

M

iP c x
=
∑ ( ) =

1

1| , 

because classes should cover all the search space. When the classes being considered are not equiprobable, 
the maximum P c xi |( )  has to be greater than 1/M; otherwise, the sum will be less than 1. Let’s say, for 
example, that the probability of correct classification is

P P x R c P c p x c dxc
i

M

i i
i

M

i

R

i

i

= ∈ = ( ) ( )
= =
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1 1

( , ) ,|
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where R
i
 is the region of the feature space in which the decision is in favor of c

 i
. Because of the definition of 

region R
i
,

P P x c p x dx
M

p x dxc
i

M

R

i
i

M

Ri i

= ( ) ( ) ≥ ( )
= =
∑∫ ∑∫

1 1

1
| ,

➩ P
Mc ≥ 1 ;

hence, the probability of multiclassification error is

P P
M

M

Me c= − ≤ − = −
1 1

1 1
.

As the number of classes M increases, P
e
 increases for a multiclassification flat formulation.  

For a hierarchical classification the multiclassification task is reduced at each stage to a binary one, 
with Pe =

1

2
. Thus, the cumulative error for the hierarchical task is expected to converge asymptotically to 

a lower value than with a flat multiclassification task.

SVM with Imbalanced Datasets
In many real-life applications and nonsynthetic datasets, the data are imbalanced; that is, the important 
class—usually referred to as the minority class—has many fewer samples than the other class, usually 
referred to as the majority class. Class imbalance presents a major challenge for classification algorithms 
whenever the risk loss for the minority class is higher than for the majority class. When the minority data 
points are more important than the majority ones, and the main goal is to classify those minority data points 
correctly, standard machine learning that is geared toward optimized overall accuracy is not ideal; it will 
result in hyperplanes that favor the majority class and thus generalize poorly.

When dealing with imbalanced datasets, overall accuracy is a biased measure of classifier goodness. 
Instead, the confusion matrix, and the information on true positive (TP) and false positive (FP) that it holds, 
are a better indication of classifier performance. Referred to as matching matrix in unsupervised learning, 
and as error matrix or contingency matrix in fields other than machine learning, a confusion matrix provides 
a visual representation of actual versus predicted class accuracies.

aCCUraCY MetrICS 

a confusion matrix is as follows:

Predicted/Actual Class Positive Class Negative Class

Positive Class TP FP

Negative Class FN TN

accuracy is the number of data points correctly classified by the classification algorithm:

Accuracy
TP TN

TP TN FN FP
=

+
+ + +

.

the positive class is the class that is of utmost importance to the designer and usually is the  
minority class.
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True positive (TP ) (also called recall in some fields) is the number of data points correctly classified from 
the positive class.

False positive (FP ) is the number of data points predicted to be in the positive class but in fact belonging 
to the negative class.

True negative (TN ) is the number of data points correctly classified from the negative class.

False negative (FN ) is the number of data points predicted to be in the negative class but in fact 
belonging to the positive class.

Sensitivity (also called true positive rate [TPR ] or recall rate [RR ]) is a measure of how well a 
classification algorithm classifies data points in the positive class:

Sensitivity
TP

TP FN
=

+
.

Specificity (also called true negative rate [TNR ]) is a measure of how well a classification algorithm 
classifies data points in the negative class:

Specificity
TN

TN FP
=

+
.

Receiver operating characteristic (ROC) curves offer another useful graphical representation for 
classifiers operating on imbalanced datasets. Originally developed during World War II by radar and 
electrical engineers for communication purposes and target prediction, ROC is also embraced by diagnostic 
decision making. Fawcett (2006) provided a comprehensive introduction to ROC analysis, highlighting 
common misconceptions.

The original SVM formulation did not account for class imbalance during its supervised learning phase. 
But, follow-up research proposed modifications to the SVM formulation for classifying imbalanced datasets.

Previous work on SVM addressed class imbalance either by preprocessing the data or by proposing 
algorithmic modification to the SVM formulation. Kubat (1997) recommended balancing a dataset by 
randomly undersampling the majority class instead of oversampling the minority class. However, this results 
in information loss for the majority class. Veropoulos, Campbell, and Cristianini (1999) introduced different 
loss functions for the positive and negative classes to penalize the misclassification of minority data points. 
Tax and Ruin (1999) solved the class imbalance by using the support vector data description (SVDD), which 
aims at finding a sphere that encompasses the minority class and separates it from the outliers as optimally 
as possible. Feng and Williams (1999) suggested general scaled SVM (GS-SVM), another variation of SVM, 
which introduces a translation of the hyperplane after training the SVM. The translation distance is added  
to the SVM formulation; translation distance is computed by projecting the data points on the normal vector 
of the trained hyperplane and finding the distribution scales of the whole dataset (Das 2012). Chang and  
Lin (2011) proposed weighted scatter degree SVM (WSD-SVM), which embeds the global information in the 
GS-SVM by using the scatter of the data points and their weights, based on their location.

Many efforts have been made to learn imbalanced data at the level of both the data and the algorithm. 
Preprocessing the data before learning the classifier was done through oversampling of the minority class to 
balance the class distribution by replication or undersampling of the larger class, which balances the data by 
eliminating samples randomly from that class (Kotsiantis, Kanellopoulos, and Pintelas 2006). Tang et al. (2009) 
recommended the granular SVM repetitive undersampling (GSVM-RU) algorithm, which, instead of using 
random undersampling of the majority class to obtain a balanced dataset, uses SVM itself—the idea being to 
form multiple majority information granules, from which local majority support vectors are extracted and then 
aggregated with the minority class. Another resampling method for learning classifiers from imbalanced data 
was suggested by Ou, Hung, and Oyang (2006) and Napierała, Stefanowski, and Wilk (2010). These authors 
concluded that only when the data suffered severely from noise or borderline examples would their proposed 
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resampling methods outperform the known oversampling methods. The synthetic minority oversampling 
technique (SMOTE) algorithm (Chawla et al. (2002) oversamples the minority class by introducing artificial 
minority samples between a given minority data point and its nearest minority neighbors. Extensions of the 
SMOTE algorithm have been developed, including one that works in the distance space (Koknar-Tezel and 
Latecki 2010). Cost-sensitive methods for imbalanced data learning have also been used. These methods 
define a cost matrix for misclassifying any data sample and fit the matrix into the classification algorithm  
(He and Garcia 2009).

Tax and Duin (2004) put forward the one-class SVM, which tends to learn from the minority class only. 
The one-class SVM aims at estimating the probability density function, which gives a positive value for the 
elements in the minority class and a negative value for everything else.

By introducing a multiplicative factor z to the support vector of the minority class, Imam, Ting, and 
Kamruzzaman (2006) posited that the bias of the learned SVM will be reduced automatically, without 
providing any additional parameters and without invoking multiple SVM trainings.

Akbani, Kwek, and Japkowicz (2004) proposed an algorithm based on a combination of the SMOTE 
algorithm and the different error costs for the positive and negative classes. Wang and Japkowicz (2010) 
also aggregated the different penalty factors as well as using an ensemble of SVM classifiers to improve 
the error for a single classifier and treat the problem of the skewed learned SVM. In an attempt to improve 
classification of imbalanced datasets using SVM standard formulation, Ajeeb, Nayal, and Awad (2013) 
suggested a novel minority SVM (MinSVM), which, with the addition of one constraint to the SVM objective 
function, separates boundaries that are closer to the majority class. Consequently, the minority data points 
are favored, and the probability of being misclassified is smaller.

Improving SVM Computational Requirements 
Despite the robustness and optimality of the original SVM formulation, SVMs do not scale well 
computationally. Suffering from slow training convergence on large datasets, SVM online testing time can be 
suboptimal; SVMs write the classifier hyperplane model as a sum of support vectors whose number cannot 
be estimated ahead of time and may total as much as half the datasets. Thus, it is with larger datasets that 
SVM fails to deliver efficiently, especially in the case of nonlinear classification. Large datasets impose heavy 
computational time and storage requirements during training, sometimes rendering SVM even slower than 
ANN, itself notorious for slow convergence. For this reason, support vector set cardinality may be a problem 
when online prediction requires real-time performance on platforms with limited computational and power 
supply capabilities, such as mobile devices.

Many attempts have been made to speed up SVM. A survey related to SVM and its variants reveals a 
dichotomy between speedup strategies. The first category of techniques applies to the training phase of the 
SVM algorithm, which incurs a heftier computational cost in its search for the optimal separator. The intent of 
these algorithms is to reduce the cardinality of the dataset and speed up the optimization solver. The second 
category of techniques aims to accelerate the testing cycle. With the proliferation of power-conscious mobile 
devices, and the ubiquity of computing pushed from the cloud to these terminals, reducing the SVM testing 
cycle can be useful in applications in which computational resources are limited and real-time prediction 
is necessary. For example, online prediction on mobile devices would greatly benefit from reducing the 
computations required to perform a prediction.

To reduce the computational complexity of the SVM optimization problem, Platt (1998) developed 
the sequential minimal optimization (SMO) method, which divides the optimization problem into two 
quadratic program (QP) problems. This decomposition relieves the algorithm of large memory requirements 
and makes it feasible to train SVM on large datasets. Therefore, this algorithm grows alternately linearly and 
quadratically, depending on dataset size. SMO speeds up the training phase only, with no control over the 
number of support vectors or testing time. To achieve additional acceleration, many parallel implementations 
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of SMO (Zeng et al. 2008; Peng, Ma, and Hong 2009; Catanzaro et al. 2008; Alham et al. 2010; Cao et al. 2006) 
were developed on various parallel programming platforms, including graphics processing unit (GPU) 
(Catanzaro et al. 2008), Hadoop MapReduce (Alham et al. 2010), and message passing interface (MPI)  
(Cao et al. 2006).

Using the Cholesky factorization (Gill and Murray 1974), Fine (2002) approximated the kernel matrix by 
employing a low-rank matrix that requires updates that scale linearly with the training set size. The matrix 
is then fed to a QP solver to obtain an approximate solution to the SVM classification problem. Referred 
to as the Cholesky product form QP, this approach showed significant training time reduction, with its 
approximation of the optimal solution provided by SMO. However, if the training set contains redundant 
features, or if the support vectors are scaled by a large value, this method fails to converge (Fine and 
Scheinberg 2002).

Instead of decomposing the optimization problem, Lee (2001a) reformulated the constraint 
optimization as an unconstrained, smooth problem that can be solved using the Newton-Armijo 
algorithm in quadratic time. This reformulation resulted in improved testing accuracy of the standard 
SVM formulation (Vapnik 1999) on several databases (Lee 2001). Furthermore, Lee (2001) argued that this 
reformulation allows random selection of a subset of vectors and forces creation of more support vectors, 
without greatly affecting the prediction accuracy of the model.

Margin vectors were identified by Kong and Wang (2010) by computing the self and the mutual center 
distances in the feature space and eliminating the statistically insignificant points, based on the ratio and 
center distance of those points. The training set was forced to be balanced, and results were compared with 
those found using reduced SVM (RSVM) on three datasets from the University of California, Irvine, Machine 
Learning Repository (Frank and Asuncion 2010). The authors found that the model resulted in better 
generalization performance than with RSVM but that it required slightly more training time, owing to the 
overhead of computing the ratios and center distances.

Zhang (2008) identified boundary vectors, using the k-nearest neighbors (k-NN algorithm. With this 
method the distance between each vector and all other vectors is computed, and the vectors that have 
among their k-NN a vector of opposing class are retained. For linearly nonseparable problems, k-NN is 
applied in the kernel space, where the dataset is linearly separable. The preextract boundary vectors are 
used to train SVM. Because this subset is much smaller than the original dataset, training will be faster, and 
the support vector set will be smaller.

Downs, Gates, and Masters (2002) attempted to reduce the number of support vectors used in the 
prediction stage by eliminating vectors from the support vector set produced by an SMO solver that are 
linearly dependent on other support vectors. Hence, the final support vector set is formed of all linearly 
independent support vectors in the kernel space obtained by using row-reduced echelon form. Although 
this method produced reduction for polynomial kernels, and RBF with large sigma values, the number of, 
support vectors reduced could not be predicted ahead of time and was dependent on the kernel and the 
problem.

Nguyen (2006) reduced the support vector set by iteratively replacing the two nearest support vectors 
belonging to the same class, using a constructed support vector that did not belong to the original training 
set. The algorithm was applied after training the SVM on the training set and obtaining the support vector 
set. The algorithm was tested on the United States Postal Service database (Le Cun 1990) and achieved 
significant reduction in support vector set cardinality, with little reduction in prediction accuracy.

Rizk, Mitri, and Awad (2013) proposed a local mixture–based SVM (LMSVM), which exploits the 
increased separability provided by the kernel trick, while introducing a one-time computational cost. 
LMSVM applies kernel k-means clustering to the data in kernel space before pruning unwanted clusters, 
based on a mixture measure for label heterogeneity. Extending this concept, Rizk, Mitri, and Awad (2014) 
put forward knee-cut SVM (KCSVM) and knee-cut ordinal optimization–inspired SVM (KCOOSVM), with 
a soft trick of ordered kernel values and uniform subsampling to reduce the computational complexity of 
SVM, while maintaining an acceptable impact on its generalization capability.
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Case Study of SVM for Handwriting Recognition 
Automated handwriting recognition (HWR) is becoming popular in several offline and online sensing 
tasks. Developing robust yet computationally efficient algorithms is still a challenging problem, given 
the increased awareness of energy-aware computing. Offline sensing occurs by optically scanning words 
and then transforming those images to letter code usable in the computer software environment. Online 
recognition automatically converts the writing on a graphics tablet or pen-based computer screen into 
letter code. HWR systems can also be classified as writer dependent or writer independent, with dependent 
systems’ having a higher recognition rate, owing to smaller variance in the provided data.

Because isolated-letter HWR is an essential step for online HWR, we present here a case study on 
developing an efficient writer-independent HWR system for isolated letters, using pen trajectory modeling 
for feature extraction and an MSVM for classification (Hajj and Awad 2012). In addition to underlining the 
importance of the application, this case study illustrates how stationary features are created from sequential 
data and how a multiclass task is converted into a hierarchical one. Usually, hidden Markov models (HMM) 
are better for modeling and recognizing sequential data, but with an appropriate feature generation scheme, 
an SVM model can be used to model variable sequence length for moderate handwriting vocabularies.

The proposed HWR workflow is composed of preprocessing; feature extraction; and a hierarchical, 
three-stage classification phase.

Preprocessing
The UJIpenchars database can be transformed into a sequence of points suitable for feature extraction in 
a way similar to preprocessing performed a step typically found in many HWR systems. The preprocessing 
comprises correcting the slant; normalizing the dimensions of the letter; and shifting the coordinates, with 
respect to the center of mass.

To correct the slant, the input, consisting of a sequence of collected points, is first written in the form  
of a series of vectors with polar coordinates, and then only vectors with an angle equal to or less than  
50 degrees with the vertical are considered. The slant is computed by averaging the angles of the significant 
vectors. Next, the letter is rotated by the slant angle, and the data are normalized so that all letters have the 
same dimensions. Finally, the shifting of the coordinates, with respect to the center of mass, fits the letter 
into a square of unit dimension with a centroid with the coordinates (0, 0).

Figure 3-8 shows two letters before (left) and after (right) the preprocessing stage.

Figure 3-8. Examples of letters before (left) and after (right) preprocessing
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Feature Extraction 
To obtain different representations of the letters, a set of feature vectors of fixed length should be computed. 
The preprocessed data, consisting of strokes of coordinate pairs [x(t), y(t)], can be modeled, using a pen 
trajectory technique (Jaeger 2008), and the set of features is obtained after averaging the following functions:

•	 Writing direction: Defined by

cos ; sin ,a at
x t

s t
t

y t

s t
( ) = ( )

( ) ( ) = ( )
( )

∆
∆

∆
∆

where Dx, Dy, and Ds are defined as

∆x t x t x t( ) = −( ) − +( )1 1 ,

∆y t y t y t( ) = −( ) − +( )1 1 ,

∆ ∆ ∆s t x t y t( ) = ( ) + ( )2 2
.

•	 Curvature: Defined by the sine and cosine of the angle defined by the points (x(t - 2), 
y(t - 2)); (x(t), y(t)); and (x(t + 2), y(t + 2)). Curvature can be calculated from the writing 
direction, using the following equations:

cos cos cos sin sin ,b a a a at t t t t( ) = −( ) +( )+ −( ) +( )1 1 1 1

sinb a a a at t t t t( ) = − +( )− − +cos ( )sin sin ( )cos ( ).1 1 1 1

•	 Aspect of the trajectory: Computed according to the equation

A t
y t x t

y t x t
( ) =

( ) − ( )( )
( ) + ( )( )

∆ ∆
∆ ∆

.

•	 Curliness: Describes the deviation of the points from a straight line formed by the 
previous and following points in the sequence by the equation

C t L t x y( ) = ( )−( )/ , ,max ∆ ∆ 2

where L(t) represents the length of the trajectory from point (x(t - 1), y(t - 1)) to point 
(x(t + 1), y(t + 1)).

In addition to the previous functions, the following global features are computed:

•	 Linearity: Measured by the average distance from each point of the sequence to the 
straight line joining the first and last points in the sequence:

LN
N

di= ∑1
.

•	 Slope of the sequence: Measured by the cosine and sine of the angle formed by the 
straight line joining the first and last points in the sequence and a horizontal line.

•	 Ascenders and descenders: Describes the number of points of the sequence below 
(descenders) or above (ascenders) the baseline (the straight horizontal line on which 
the letter is written), each weighted by its distance to the baseline.

•	 Variance of coordinates (for both dimensions): Measures the expansion of the points 
around the center of mass.

•	 Ratio of variances: Represents the proportion of the width to the height of the letter.
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Using OAA SVM, with a simple majority vote, the third stage identifies the letter  •	
as one of the 52 classes (or subclusters). Figure 3-9 displays the hierarchy of the 
three-stage system.

•	 Cumulative distance: The sum of the length of the segments of line joining 
consecutive points of the sequence.

•	 Average distance to the center, The mean of the distances from each point of the 
sequence to the center of mass of the letter.

Hierarchical, Three-Stage SVM
After the preprocessing and feature extraction stages, a three-stage classifier recognizes one of the 52 classes 
(26 lowercase and 26 uppercase letters).

Using a binary SVM classifier, the first stage classifies the instance as one of two •	
classes: uppercase or lowercase letter.

Using OAA SVM, the second stage classifies the instance as one of the manually •	
determined clusters shown in Table 3-1.

Table 3-1. Lower- and Uppercase Clusters

Lowercase Clusters Uppercase Clusters

Cluster 1: a c e o

Cluster 2: b d l t

Cluster 3: f h k

Cluster 4: g z j

Cluster 5: p q

Cluster 6: i r s

Cluster 7: u v w x

Cluster 8: m n

Cluster 9: A B P R

Cluster 10: C D G O Q

Cluster 11: E F I L

Cluster 12: J K T

Cluster 13: M N H

Cluster 14: S Y Z X

Cluster 15: U V W



Chapter 3 ■ Support VeCtor MaChineS for ClaSSifiCation

59

Input letter
Lower or 

Upper Case

Lower 
case

Upper 
case

C1 - C8?

C9 - C15?

C 2

.

.

.

C 10

C 15

.

.

.

a, e, 
c, o?

a
e
c
o.

.

.

A, B, 
P, R?

A
B

R

.

.

.

STAGE 1 
SVM

P

STAGE 2 
SVM

STAGE 3 
SVM

.

.

.

C 1

.

.

.

C 9

Output letter

C 8

Figure 3-9. Hierarchical, three-stage SVM

Experimental Results
Experimental results, implemented with the MATLAB R2011a SVM toolbox, showed (using a four-fold  
cross-validation) an average accuracy of 91.7 percent—or, an error rate of 8.3 percent, compared with 
an error rate of 10.85 percent, using 3NN (Prat et al. 2009). The three stages of the classifier achieved, 
respectively, 99.3 percent, 95.7 percent, and 96.5 percent accuracy. The kernel used for the three stages was 
an RBF with parameters tuned using a grid search algorithm. Our proposed preprocessing helped improve 
the general accuracy of the recognizer by approximately 1.5 percent to 2 percent.

Figure 3-10 presents a confusion histogram demonstrating the occurrence of the predicted classified 
labels, along with their true labels. For example, in the first column, of the six letter a’s, five were correctly 
recognized, and one was mistaken for c. Generally, no particular trend was observed in this confusion 
matrix, and the error may be assumed to be randomly distributed among all classes.
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Table 3-2. Recognition Rate Comparison

Architecture Recognition Rate (%)

Flat SVM OAA 65

Flat SVM OAO 82

3NN (Prat et al. 2009) 89.15

Three-Stage SVM 91.8

Figure 3-10. Confusion plot for classified label versus true label

Because a flat SVM architecture may seem computationally less expensive, it was compared with 
the proposed three-stage SVM, using OAO and OAA SVM techniques. Table 3-2 shows the recognition 
rates obtained using the proposed architecture, compared with a flat SVM technique as well as the3NN 
algorithm. The accuracy attained ranged from 65 percent, using OAA, to 82 percent, using OAO, whereas 
the hierarchical SVM structure reached 91.7 percent. This is due to the fact that, with a three-stage SVM, 
both the metaparameters of SVM (i.e., the regularization parameter between the slack and hyperplane 
parameters) and the kernel specifics can be better modified independently during each phase of training 
and better tailored to the resulting data subsets than a flat SVM model can be for the whole dataset.
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Complexity Analysis
Tables 3-3 and 3-4, respectively, provide the required operations for the preprocessing and feature extraction 
stages of the three-stage SVM, where a letter is represented by a sequence of strokes of length N, with M 
being the number of significant vectors, and K, the data size.

Table 3-4. Required Operations for the Feature Extraction Stage

Feature Total Operations

Writing direction 7N

Curvature 6N

Aspect 2N

Curliness 14N

Linearity 6N + 1

Slope 7

Ascenders and descenders 6N

Variance 8N + 4

Ratio of variances 1

Cumulative distance 5N - 5

Average distance 4N

Table 3-3. Required Operations for the Preprocessing Stage

Step Total Operations

Representing letter in a sequence of vector 8N

Computing slant M + 1

Rotating letter N

Normalizing dimensions 2N

Shifting to center of mass 4N + 2

Table 3-5 compares the required operations for the classification process using three-stage SVM and 
the 3NN algorithm . Both SVM optimal hyperplane coefficients and support vectors were computed during 
the training process. Given an input pattern represented by a multidimensional (11) vector x and a w vector 
representing the decision boundary (hyperplane), the decision function for the classification phase is 
reduced to a sign function.
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The online classification task is much costlier using a 3NN classifier compared with a hierarchical SVM. In 
fact, every classification task requires the Euclidian distance calculation to all points in the dataset, which would 
be an expensive cost to incur in the presence of a large dataset. Additionally, with the lack of a classification 
model, the k-NN technique is a non parametric approach and requires access to all the data each time an 
instance is recognized. With SVM, in contrast, separating class boundaries is learned offline, during the training 
phase, and at runtime the computational cost of SVM training is not present. Only preprocessing, feature 
extraction, and a simple multiplication operation with the hyperplane parameters are involved in the online 
testing process. An advantage of 3NN, however, is that no training is required, as opposed to the complex SVM 
classification step.
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