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cross-validation

• technique for estimating/predicting the performance of a 
classifier
! used for model/parameter selection
! used for evaluating performance
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Ways of Introducing Classification Costs in SVMs

• Bayes optimal prediction: minimize conditional risk:

• Influence SVM learning by enforcing preference (discriminant)
! replicate samples
! adapt cost C for each class (supported by most implementations)

• costs per class: average over cost for mis-classification
• costs per classifier: compute classification cost for each of the one-against-one 

classifiers

• Post-Hoc optimal decision by probability estimate (generative)
! Heuristics based on bagging (e.g. MetaCost)
! probability estimate based on heuristic in SVM
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R(i|x) =
!

i

P (j|x)C(i, j)


