
	[bookmark: nev]PETER PAULOVICS
paulovics99@gmail.com
Economic and Financial Mathematical Analysis
Unified, 8. semester
Corvinus University of Budapest

	
[bookmark: _GoBack]






Supervisor:
	Eisenberg-Nagy Marianna
Associate Professor, BCE MSMI




Criss-Cross Algorithm for Support Vector Machines

The Support Vector Machine is a popular family of machine learning models for classification problems. Its goal of finding maximum-margin separating hyperplanes results in a quadratic programming problem. We examine the specific properties of the problem from the perspective of mathematical optimization and whether it can be reformulated as a linear complementarity problem. We also present a new variant of the quadratic criss-cross algorithm of Klafszky and Terlaky adapted to the special structure of the optimization problem of the Support Vector Machine.
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