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Definition of relative importance

Let ¥, denote return value of SVM’s decision function obtained by holding all input
features at their average values except given feature x, € {xl, ...,xp}. If a given input feature is
relevant, then it should produce a high variance of return value. Thus, its relative importance (R,) can
be given by:

Ry =Var(3)/Zi-, Var()



