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MCMC Method



Bayesian Regression
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Support Vector Machine
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If the points are not linearly separable, we can reformulate the problem
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Bayesian SVM: Prior Distribution
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The deterministic SVM classifier given by equation (1) is described as the

 solution of the corresponding probabilistic

problem. The first summand indu

maximum a posterior

ces Gaussian priors
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Since only the latent variable appear in the 2nd term,

we can express the prior directly as a distribution over 
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Bayesian SVM: Likelihood Function

The second part of equation (1) can be taken as a negative log-likelihood

when we assume the probability of getting output  for a given  is y x

( )( )( )( 1| , )Q y x exp C y x  =  = −

where  is a normalizing constant.
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Comparison with deterministic counterpart:
Linear Regression
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Comparison with deterministic counterpart:
Support Vector Machine






