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Abstract: Kernel selection is an important issue in Support Vector Machine(SVM) modeling.SVM is a popular machine learn—
ing tool with good generalization ability,but its performance is often dependent on selected kernel function.For a given problem, it
is difficult to choose an appropriate kernel function.This paper proposes an approach for kernel selection based on SVM ensem-—
ble.Some basic SVMs are constructed by adopting different kernel function or parameters and then the final prediction is ob—
tained through aggregating the results of these basic SVMs.The proposed algorithm will integrate kernel selection with SVM learn—
ing.In so doing,not only the influence of kernel selection on a single SVM can be avoided,but also good generalization perfor—
mance can be obtained.Simulation results on UCI benchmark datasets demonstrate the validity of the proposed approach.
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