
minimize
∑

i,j ηij(xi − xj)TM(xi − xj) + c
∑

i,j,l ηij(1− yil)ξijl

subject to (xi − xl)TM(xi − xl)− (xi − xj)TM(xi − xj))) ≥ 1− ξijl

M≥ 0


