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Multiple kernel discriminant analysis with optimized weight

Abstract: In order to enhance the accuracy of nonlinear classification, the multiple kernel learning
method developed under the framework of Support Vector Machine (SVM) was referred to. The authors
constructed a multi-kernel for kernel-based Linear Discriminant Analysis (LDA). Moreover, a weight
optimization scheme for the multi-kernel was proposed by maximizing the Margin Maximization Criterion
(MMC) based on the method of Lagrange multipliers. The experiments on the FERET and CMU PIE face
database show that multiple kernel discriminant analysis can achieve higher classification performance,
compared with single-kernel-based LDA.
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