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The Parameter Estimation of Rbf Kernel Function Based on Variogram
YAN Hui,ZHANG Xue-Gong,MA Yun-Qian,LI Yan-Da

Department of Automation, Tsinghua University,State Key Laboratory of Intelligent
Technology and Systems,Beijing

Abstract

The paper studies the form of the result of SVM with covariance function as the kernel
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function under some conditions, and draws the conclusion that Kriging is equivalent to AH R AE B
SVM under those conditions. Based on the conclusion, we put forward the idea of using e w P
the covariance function as a substitute for the RBF kernel function of SVM. Considering i’ AZ'KIHEP AF SRR ) A
that the covariance function could not exist in some conditions, we put forward the idea RIE
of using the variogram function as a substitute for the covariance function and prove WA SO A e
their equivalence. It not only solves the problem of parameter estimation of SVM kernel . A
function, but also connects the SVM with the Kriging, which gives new statistical ?KTL
meaning to SVM. : ﬂ—ff
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