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1

I NTRODUCTION

Multi-task learning aims to exploit useful information in related learning tasks to improve the generalization performance of all the tasks jointly. Deep multi-task learning has been successfully applied
under various scenarios such as virtual chemical screening Ma et al. (2015); Ramsundar et al. (2015),
image detection Lu et al. (2016); Misra et al. (2016), genomics Kelley et al. (2016); Zhou & Troyanskaya (2015), and health prediction Jaques et al. (2016). The benefits of multi-task learning come
from transferring knowledge among related tasks, which can reduce overfitting, especially when the
data for some tasks is limited Liu et al. (2015); Ruder (2017a). But the underlying assumption that
all tasks are related is not always true.
Although the performance may improve on average over all tasks in a multi-task model, for some
specific tasks, the multi-task performance can be worse than a single-task model. We refer to this decrease in performance in the multi-task setting as negative transfer, and the problem occurs naturally
in real datasets. Despite abundant approaches for multi-task learning, few methods explicitly aim to
boost multi-task performance while minimizing negative transfer on specific tasks. Previously, shallow models Kang et al. (2011); Kumar & Daumé (2012) applied sparsity and clustering constraints
to guide the training strategy for dissimilar tasks, but how deep neural networks can adopt such ideas
is not well studied.
Our work first proposes to solve negative transfer issue by applying reinforcement learning to control
the training process. We will start by focussing on one task, and argue that policy can help guide
the deep network to select only the important information transferred from other tasks. We come up
with this deep multi-task reinforcement learning (DMTRL) framework, and try to generalize it to
different domains.

2

R ELATED W ORK

Self-Paced Curriculum Learning Self-paced curriculum learning borrows idea from education: it
is reasonable for people to take curriculum from easy ones to complex ones. Curriculum learning
suggests using easy samples to train the model first, then continue by adding more complicated
samples. The easiness is hard to determine, and Kumar et al. (2010) introduces self-paced learning,
where the easiness is identified by the learned model.
Then following works extend this from single-task model to multi-task case. Li et al. (2017) introduces a joint objective function by adding weights and regularizers on each task. And Murugesan
& Carbonell (2017) uses a threshold on residual of each task to guide which group of tasks are easy,
therefore for gradient updates. Above methods need the assumption that all tasks are related, and
Pentina et al. (2015) handles dissimilar tasks by applying multiple task learning sequences.
Clustering-based Multi-task Learning Many works have been proposed in literature that using
clustered tasks, grouping tasks using different notion of grouping. Some methods assume that parameters of tasks that can be grouped in the same cluster are either close to each other in some
distance metric or share a common probabilistic prior, tasks assigned in different clusters didn’t interact with each other Jacob et al. (2009); Chen et al. (2011). Similar to method proposed in this
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paper, many methods are trying to find probabilistic model that attempt to extract covariance matrix
among each task pairs and use it in training predictorsZhang & Schneider (2010); Guo et al. (2011).
Another assumption is clustering-based method is that task parameters lie in a low dimensional
subspace, which captures model structure shared among all tasks. Some methods assume that some
features (with all raw and transformed features contained) are inactive for all tasks. And thus all
tasks parameters are pushed to a low dimensional subspaceArgyriou et al. (2008). Other method
follows the low dimensional subspace assumption but allows the tasks in different task groups to
overlap with each other in one or more bases Kumar & Daumé (2012).
Deep Multi-task Learning Recently, more works have been using deep neural network. It benefits
from taking the raw data as input, extracting the latent feature, so as to make better predictions.
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However, only a few works Ruder (2017b) have been focusing on a better generalized deep multitask framework. Ensemble is one traditionally adopted option, and Lee et al. (2015) introduces a
similar idea called TreeNets, an ensembled deep neural network. In TreeNets, first part of layers
are shared among tasks, and following layers are trained independently. Lu et al. (2016) proposes
a framework that is able to dynamically construct a hierarchical network structure and selectively
share information among closely-related tasks. Both methods require large amount of computation
memory, especially when the hidden space is in high dimension.
Meta Learning and Reinforcement Learning Meta learning on deep network is a new coming
area. Meta learning, or learning to learn, aims at making model being able to learn the learning
process, so it can generalize well on new tasks or new samples. When it comes to deep network
framework, there are many interesting and potentially constructive points, like optimal learning
rates, batch size, predicting loss and gradients. There have been some recent works on such ideas,
Andrychowicz et al. (2016) uses a meta learner to learn the gradient, Ravi & Larochelle (2016)
predicts the next step hidden layer parameter with recurrent neural network.
Reinforcement learning provides another option for meta learning. The intuition behind reinforcement learning is once a model or agent observed the environment, with the feedback, it can update
its policy space to make decision towards higher expected rewards. So a policy agent can fit well as
meta learner, considering that agent can Finn et al. (2017) applies meta learning to find a better base
model, so as being able to quickly transfer to new unseen but related tasks under some task distribution, where only a few data points are available. This setting is also called the few-shot learning,
where data insufficient is very common on new tasks, and models are supposed to converge well
within a few epochs on a limited number of data. Distral Teh et al. (2017) proposes a framework
for simultaneously training multiple reinforcement tasks by learning a distilled policy, but is not for
solving the multi-task classification problems.
Virtual Screening Deep learning methods showed overwhelming results starting from Merck
(2012); Dahl (2012) Merck Molecular Activity Challange, 2012. The goal is to get a discriminator
being able to tell if a given small molecule has active interactions against the target protein. And
recent works Mayr et al. (2016); Dahl et al. (2014); Ma et al. (2015); Unterthiner et al. (2014); Ramsundar et al. (2015); Kearnes et al. (2016) have been investigated multi-task deep neural network
and proved its outstanding performance compared with classical machine learning methods.
Fingerprint encodes each molecule structure into 1024 binary bits, each bit represents one substructure. Besides, SMILES can be used to represent the atom sequential orders, and therefore feed in as
the model input. Jastrz˛ebski et al. (2016) makes model comparison based on input features, including Recurrent Neural Network Language Model and Convolutional Neural Networks with SMILES,
and shows that CNN is best when evaluated log-loss. Gomes et al. (2017) proposes Atomic Convolutional Networks (ACNN), which encodes the 3D neighborhood relation into 2D structure, so as
feed in to the CNN. Ramsundar et al. (2017) proposes progressive and bypass network models, with
soft parameter sharing to communicate shared knowledge among tasks. It also observes the negative
transfer issue, but lacks promising solutions.
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P ROBLEM BACKGROUND
A NNOTATION

Suppose we have T tasks, corresponding to T datasets, and each dataset St = {Xt , Yt }, t ∈
{0, 1, . . . , T − 1}. All the instance-task labels can compose a complement matrix C ∈ Rn×T ,
where n is the number of union of instance set and T is the task number. This complement matrix
C fills in ’NaN’ for missing items when combined all {Y0 , Y1 , . . . , YT −1 } indexed by instance. In
the context of stochastic gradient descent, one epoch, or one data pass, refers to using all samples
for gradient updates once. W is the complete weight parameter for neural network.
3.2

D EEP S INGLE - TASK AND M ULTI - TASK L EARNING
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Classical neural networks include single-task models and multi-task models with hard or soft parameter sharing (Figure 3). We emphasize the hard-sharing parameter model, which requires less
memory and exhibits negative transfer.

(a) Single-task

(b) Multi-task Hard

(c) Multi-task Soft

Figure 1: (a) contains one unit in the output layer representing a single task. (b) shares all parameters
among tasks except at the output layer, where multiple predictions are made. (c) is a soft-sharing
model. Each task has an identical layer structure with parameter similarity constraints.
The intuition behind MTL approaches is to transform knowledge among tasks, and improve performance especially when they are highly correlated. Besides, when data is insufficient for some tasks,
learning can benefit from transferring representation from closely related ones. This situation can
be extended to few-shot learning.

4

M ETHODOLOGY

Here we propose an algorithm, deep multi-task reinforcement learning (DMTRL), to avoid negative
transfer on pre-defined focused task during the training process. Focused task is one for which we
prioritize performance while using the remaining tasks to constrain and guide the model training.
Because negative transfer can happen when tasks are not sufficiently related, we propose to consider
only one subgroup of similar tasks for each gradient update during neural network training, learning
which other tasks are most informative for the focused task. We use reinforcement learning to execute this strategy. Reinforcement learning has been used for fast convergence in few-shot learning
Finn et al. (2017) and learning gradients by meta learning Andrychowicz et al. (2016). Our DMTRL policy maps the multi-task network state to an action (π(·) : S → A, in which S, A are state,
action spaces). The policy is a binary bit vector representing one subgroup of tasks to be selected
when updating the gradient. By combining domain knowledge, like task similarities, into the reward
function, the DMTRL policy can help choose which subgroup to train on in iterations of each epoch.
The detailed DMTRL pipeline is illustrated in Figure 2a. At the beginning of each epoch, we sample
actions under some distribution and get rewards after trial epochs. The value-based reinforcement
learning assumes all actions are distributed uniformly and exhaustively enumerates them to select
the action with highest reward as the best policy. While the value-based method can find the best
policy, it is impractical in reality, because the time complexity is exponential in the number of tasks.
A solution to this is to apply a policy gradient method, which allows us to parameterize the multitask network by Θ and sample actions under the dynamically updated distribution. Policies are then
updated with stored action-reward pairs, and up-to-date actions will be generated to guide multi-task
training for each epoch.
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Figure 2: In figure 2a, at the start of epoch t, W = Wt is the multi-task network parameters. Before
the gradient update, there are several trial episodes. 1 update Ŵ by taking current state Wt and 2
the sampled policy π(·). 3 get the rewards and 4 use them as feedback to select the best policy
π(·). 5 use this optimal policy to update the gradient. For the policy-based method parameterized
by Θ, the extra step 2̃ maps from state Wt to an action. In step 4 π(·) will be updated once
receiving rewards. Following in figure 2b, we highlight the featurization part 1 . For each batch
with size of B, the input data xi ∈ Rd , where d is feature dimension. After some shared layers
among tasks, it will go to last layer with H hidden units. Final output is y = σ(Wh · [h0 , . . . hH−1 ]),
where Wh ∈ RH×T , T is the task number. Here we can clearly observe that among different tasks,
all parameters are shared except the last layer Wh , so we will use it as feature to feed in to our policy.

4.1

P OLICY S ETUP

In this section, we will elaborate how we set up policy, the key component in DMTRL. As illustrated
in Figure 2, the projection parameter from last layer will be used for featurization. Two options are
offered: the most brute-force way is to directly use parameter Wh as input feature for policy, but
this can bring some problems. (1) the memory and computation cost will grow linearly as task
number increases. (2) this cannot handle the temporal dependency issue. Suppose we have 2 tasks,
(0)
(1)
Wh ∈ RH×2 . At epoch τ , only first task (WH ) gets updated, and the second task (WH ) remains
(0)
invariant. Then continue to epoch τ + 1, we still have same input feature for second task (WH ), but
the corresponding reward and label can be different. Based on this, the ideal featurization should be
able to catch the temporal dependency. So we introduce using the gradient ∇Wh instead of Wh as
input feature, which can take over the temporal dependency issue better.
Next we will introduce both model-free and model-based policies, and the latter one contains two
variants: value-based and policy-based methods.
4.1.1

M ODEL - FREE P OLICY

Model-free applies heuristic strategies, and it gets rid of the policy trial and update stages in figure
2a. Recall that the goal is to avoid negative transfer, and to reach this, in each stochastic gradient
descent step, we hope the gradients can go to the optimal solution, and ignore the impact from
unrelated tasks. One natural solution is to use class weight to control this process, where we interpret
the class weight as the relevance from referenced task to focused one. To be more specific, the class
weight of some reference task will be set to 0 if it is not related to focused one, so more related task
will have higher class weight. We will include two types of featurization: the parameter of last layer
Wh and gradient of last layer ∇Wh , and class weight is the cosine similarity based on that.
4.1.2

M ODEL - BASED P OLICY

Contrary to the model-free strategy, policy can be modularized. Here we will apply T independent
classification models corresponding to each row in Wh ∈ RH×T .
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Value-based model is to learn the policy by maximizing the expected state-function values. At time
step τ , we choose the best policy π and use this policy to update the multi-task network weights.
πτ +1 (Wτ ) = arg max Q(Wτ , a)
a

The Q(Wτ , a) is a value function which maps the state space and action space to the reward space;
and in this context, it is a mapping from deep network model W and class weight {0, 1}T to the
evaluation metric value on the focused task, like AUC[PR]. Sutton & Barto (1998) TD and MC are
two traditional methods to approximate Q-value. Details are described in appendix Algorithm 1.
If the action space is discrete, we can enumerate all possible policies. But if the action space is too
large, or it is continuous, Monte-Carlo is an alternative option.

DRAFT

The classical value-based methods, like Q-learning, SARSA, has one biggest drawback: given discrete action space, the computation time will grow exponentially, as the number of tasks increases.
One solution is to use a parametric model, like neural network in deep Q-network (DQN) Mnih
et al. (2013) to approximate Q-value. To be more specific, we will use a meta-RL agent to parameterize the policy, πθ . The input is the model state (like hidden layer parameter), and output is the
probability of each task applied for update in current epoch.
Policy-based model is another option. Once we have a parametric model to approximate the Qvalue, instead of applying it in the bootstrap framework for policy selection, one natural thinking
would be directly output the policy. And update-to-date method is to use policy gradient to train πθ ,
where the goal is to maximize the expectation Ea∼πθ [Q(W, a)]. Here is the gradient:




∇θ Ea∼πθ Q(W, a) = Ea∼πθ Q(W, a)∇θ log πθ (a | W )
Applying this for gradient updates, and at each time step t, we draw next action according to this
newly updated distribution. Details are described in appendix Algorithm 2.

5

E XPERIMENTS AND R ESULTS

We test our DMTRL algorithm on virtual chemical screening tasks, where the goal is to predict
the biochemical activity or other properties of a chemical compound. In this domain, the number
of labeled training examples is typically limited, making multi-task learning appealing. We are
conducting experiments on two virtual screening datasets (details in the supplement).
In the Kaggle Merck Challenge dataset Merck (2012), we predict real values for the provided
chemicals on 15 tasks. Each task represents the inhibition or binding of a specific protein target or
some other biochemical property.
In the PubChem BioAssay (PCBA) dataset Wang et al. (2012), each task is a binary classification
problem. We predict whether a given chemical is active for 128 target proteins. Previous studies of
these datasets used multi-task neural networks, and negative transfer was observed for some tasks
Ramsundar et al. (2015; 2017). This makes them appealing for our efforts to eliminate negative
transfer with DMTRL.
5.1

PCBA

We selected 3 pairs of tasks that can be highly related based on domain knowledge. For evaluation
metrics, AUC[ROC], AUC[BEDROC] and AUC[PR] are most widely used.
Results:
1. Focused > STL > MTL
2. For randomly sampled ones, N=50 > N=20 > N=10 > N=1 does not hold.
5.2
TBA

K AGGLE
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(b) AUC[BEDROC]

(c) AUC[PR]

Figure 3: These are performance on 6 selected tasks.

6

C ONCLUSION
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We get some quite promising and robust results using focused learning to handle the negative transfer
issue. But there are still some other challenges.
Now we fix the negative transfer for focused task case, and if we want to generalize this to more
focused tasks, that can trigger more open questions. Of course we can always separate n-focusedtask problem into n independent focused training problems, but how to simultaneous get them is not
trivial.
Another interesting issue remains like how to handle the temporal dependency. Fully utilize the
gradient is one powerful way, and how to rigorously prove this will be included in the full paper.
All the code is available at GitHub Repository.
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A LGORITHM FOR M ODEL - BASED P OLICY

Algorithm 1 Value-based Method
Initialize Neural Network W0 , initialize π0 = {1}T
repeat
πτ +1 (Wt ) = arg maxa∈{0,1}T Q(Wt , a)
T
P
(i)
(i)
L=
πτ +1 · L(Y (i) , f (X (i) , Wt ))
i=1

update weight Wτ +1
until Convergence
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Algorithm 2 Policy-based Method
Initialize Neural Network W0 , and πθ
repeat


θτ +1 = θt + α · E Q(Wτ , a)∇θτ log πθτ (a | Wτ )
T
P
(i)
(i)
L=
πθτ +1 · L(Y (i) , f (X (i) , Wτ ))
i=1

update weight Wτ +1
until Convergence

Application for CS Ph.D.

