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Abstract

Canonical Correlation Analysis (CCA) is a useful technidoe modeling de-
pendencies between two (or more) sets of variables. Bugjldipon the re-
cently suggested probabilistic interpretation of CCA, wegmse a nonparametric,
fully Bayesian framework that can automatically select tioenber of correla-
tion components, and effectively capture the sparsity tyitg the projections.
In addition, given (partially) labeled data, our algoritloan also be used as a
(semi)supervised dimensionality reduction techniqued,@an be applied to learn
useful predictive features in the context of learning a $e¢lated tasks. Experi-
mental results demonstrate the efficacy of the proposeaappifor both CCA as
a stand-alone problem, and when applied to multi-labeliptied.

1 Introduction

Learning with examples having multiple labels is an impatrfaroblem in machine learning and
data mining. Such problems are encountered in a variety glfcgbion domains. For example, in
text classification, a document (e.g., a newswire story)bmassociated with multiple categories.
Likewise, in bio-informatics, a gene or protein usuallyfpems several functions. All these settings
suggest a common underlying problem: predicting multatariresponses. When the responses
come from a discrete set, the problem is termed as multi-iEbssification. The aforementioned
setting is a special case of multitask learning [6] when joted) each label is a task and all the tasks
share a common source of input. An important charactesistichese problems is that the labels
are not independent of each other but actually often havefigignt correlations with each other. A
nave approach to learn in such settings is to train a sepadiagsifier for each label. However, such
an approach ignores the label correlations and leads togtimal performance [20].

In this paper, we show how Canonical Correlation AnalysiSAT[11] can be used to exploit label

relatedness, learning multiple prediction problems siemdously. CCA is a useful technique for
modeling dependencies between two (or more) sets of vadgaliine important application of CCA

is in supervisedlimensionality reduction, albeit in the more general sgttvhere each example has
several labels. In this setting, CCA on input-output gairY) can be used to project inputsto

a low-dimensional space directed by label informatitnThis makes CCA an ideal candidate for
extracting useful predictive features from data in the exndf multi-label prediction problems.

The classical CCA formulation, however, has certain inhelimitations. It is non-probabilistic
which means that it cannot deal with missing data, and pdesla Bayesian treatment which can
be important if the dataset size is small. An even more crigsae is choosing the number of cor-
relation components, which is traditionally dealt with kging cross-validation, or model-selection
[21]. Another issue is the potential sparsity [18] of the erying projections that is ignored by the
standard CCA formulation.

Building upon the recently suggested probabilistic intetation of CCA [3], we propose a honpara-
metric, fully Bayesian framework that can deal with eachhefse issues. In particular, the proposed
model can automatically select the number of correlationmanents, and effectively capture the



sparsity underlying the projections. Our framework is lblasa the Indian Buffet Process [9], a
nonparametric Bayesian model to discover latent featymeesentation of a set of observations. In
addition, our probabilistic model allows dealing with nirggdata and, in the supervised dimension-
ality reduction case, can incorporatdditionalunlabeled data one may have access to, making our
CCA algorithm work in a semi-supervised setting. Thus, afram being a general, nonparamet-
ric, fully Bayesian solution to the CCA problem, our framekaan be readily applied for learning
useful predictive features from labeled fmartially labeled) data in the context of learning a set of
related tasks.

This paper is organized as follows. Section 2 introduce€Ba problem and its recently proposed
probabilistic interpretation. In section 3, we describe general framework foinfinite CCA. Sec-
tion 4 gives a concrete example of an application (multeldbarning) where the proposed approach
can be applied. In particular, we describe a fully supedsisetting (when the test data is not avail-
able at the time of training), and a semi-supervised settitiy partial labels (when we have access
to test data at the time of training). We describe our expemtsiin section 5, and discuss related
work in section 6 drawing connections of the proposed methitld previously proposed ones for
this problem. .

2 Canonical Correlation Analysis

Canonical correlation analysis (CCA) is a useful techniffuenodeling the relationships among a
set of variables. CCA computes a low-dimensiateiredembedding of a set of variables such that
the correlations among the variables is maximized in theesltbd space.

More formally, given a pair of variables ¢ RP* andy € RP2, CCA seeks to find linear projections
u, andu, such that the variables are maximally correlated in thegotef space. The correlation
coefficient between the two variables in the embedded sgagiean by

T T
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Since the correlation is not affected by rescaling of thggmtonsu, andu,, CCA is posed as a
constrained optimization problem.
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It can be shown that the above formulation is equivalent bairsg the following generalized eigen-

value problem:
0 Exy Ux _ Exx 0 Ux
Yyx 0 u, | P 0 Yyy uy

whereX denotes the covariance matrix of sizex D (whereD = D; + D) obtained from the
data sampleX = [x1,...,x,] andY = [y1,...,y.].

2.1 Probabilistic CCA

Bach and Jordan [3] gave a probabilistic interpretation GACby posing it as a latent variable
model. To see this, let andy be two random vectors of size; andD,. Let us now consider the
following latent variable model

z ~ Nor(0,Ig), min{D;,Ds} > K

x o~ Nor(ug +W,z,¥,), W, € RP>*5 ¥, -0

y ~ Nor(u, +W,z,¥,), W, cRP>*K @ ~0
Equivalently, we can also write the above as

[x;y] ~ Nor(u + Wz, ¥)



wherep = [pg; 1y, W = [W,; W, ], and ¥ is a block-diagonal matrix consisting &, and ¥,
on its diagonals|.; .| denotes row-wise concatenation. The latent varialideshared betweexand
y.

Bach and Jordan [3] showed that, given the maximum likeliheaution for the model parameters,
the expectation&(z|x) andE(z|y) of the latent variable lie in the same subspace that classical
CCA finds, thereby establishing the equivalence betweealtbge probabilistic model and CCA.

The probabilistic interpretation opens doors to severtdresion of the basic setup proposed in [3]
which suggested a maximum likelihood approach for paranestmation. However, it still as-
sumes ampriori fixed number of canonical correlation components. In addjtanother important
issue is the sparsity of the underlying projection matrixalihis usually ignored.

3 The Infinite Canonical Correlation Analysis Model

Recall that the CCA problem can be defined-as/| ~ Nor(Wz, ¥) (assuming centered data). A
crucial issue in the CCA model is choosing the number of cexaborrelation components which
is set to a fixed value in classical CCA (and even in the prdiséibiextensions of CCA). In the
Bayesian formulation of CCA, one can use the Automatic Relee Determination (ARD) prior
[5] on the projection matrixV that gives a way to select this number. However, it would beemo
appropriate to have a principled way to automatically figauethis number based on the data.

We propose a nonparametric Bayesian model that selectaithbear of canonical correlation com-
ponents automatically. More specifically, we use the Indaffet Process [9] (IBP) as a nonpara-
metric prior on the projection matriw/. The IBP prior allowsW to have an unbounded number
of columns which gives a way to automatically determine timeethsionality K’ of the latent space
associated witlz .

3.1 The Indian Buffet Process

The Indian Buffet Process [9] defines a distribution ovemiitdi binary matrices, originally mo-
tivated by the need to model the latent feature structure git’en set of observations. The IBP
has been a model of choice in variety of non-parametric Bagyespproaches, such as for factorial
structure learning, learning causal structures, modelyraglic data, modeling overlapping clusters,
and several others [9].

In the latent feature model, each observation can be thafgist being explained by a set of latent
features. Given aiv x D matrix X of N observations havin@ features each, we can consider a
decomposition of the forrX = ZA + E whereZ is an N x K binary feature-assignment matrix
describing which features are present in each observafipp.is 1 if featurek is present in obser-
vationn, and is otherwise 0A is a K x D matrix of feature scores, and the matExconsists of
observation specific noise. A crucial issue in such modetiséschoosing the numbét of latent
features. The standard formulation of IBP lets us define @ prrer the binary matri such that

it can have an unbounded number of columns and thus can be&adlsyjrior in problems dealing
with such structures.

The IBP derivation starts by defining a finite model formany columns of &V x K binary matrix.

K (07 (63
P(Z) _ H Kr(mk + K)F(N _ my + 1) (1)
Pt FP+1+ %)
Herem;, = >, Z;. Inthe limiting case, a& — oo, it as was shown in [9] that the binary mat#x
generated by IBP is equivalent to one produced by a seqluigatiarative process. This equivalence
can be best understood by a culinary analogy of customeringaim an Indian restaurant and se-
lecting dishes from an infinite array of dishes. In this aggj@ustomers represent observations and
dishes represent latent features. Customer 1 seftatsson(«) dishes to begin with. Thereafter,
each incoming customer selects an existing dishiwith a probabilitym, /N, wherem,, denotes
how many previous customers chose that particular dish. cis®omerm then goes on further to
additionally selecPoisson(a/N) new dishes. This process generates a binary matviith rows
representing customer and columns representing dishasy idal world datasets have a sparseness



| IBP(a) | |N(0,6fl)| | IBP(a) | |N(0,cfl)|

Figure 1: The graphical model depicts the fully supervisasecwhen all variables X and Y are
observed. The semisupervised case can have X and/or Y ttogsi$ missing values as well. The
graphical model structure remains the same

property which means that each observation depends onlysabset of all thek latent features.
This means that the binary matriis expected to be reasonably sparse for many datasets. This
makes IBP a suitable choice for also capturing the undeglgparsity in addition to automatically
discovering the number of latent features.

3.2 The Infinite CCA Model

In our proposed framework, the mati¥ consisting of canonical correlation vectors is modeled
using an IBP prior. However sinc@/ can be real-valued and the IBP prior is defined only for
binary matrices, we represent th®1 + D2) x K matrix W as (B ® V), whereB = [B,;B,]

is a(D; + D3) x K binary matrix,V = [V,;V,] is a(D; + D2) x K real-valued matrix, and
© denotes their element-wise (Hadamard) product. We pladBRprior onB that automatically
determinesk, and a Gaussian prior ovi. Note thatB andV have the same number of columns.
Under this model, two random vectoxsandy can be modeled as = (B, ® V.)z + E, and

y = (B, ®V,)z+ E,. Herezis shared betweexandy, andE, andE, are observation specific
noise.

In the full model, X = [Xi,...,Xy] is D1 x N matrix consisting ofV samples ofD; dimensions
each, and = [y,,...,Yy] is another matrix consisting é¥f samples oD, dimensions each. Here
is the generative story for our basic model:

B ~ ZIBP(«a)

V ~ Nor(0,021), o, ~ IG(a,b)
Z ~ Nor(0,1)
X;Y] ~ Nor(BoV)Z,P),

whereW is a block-diagonal matrix of siz® x D whereD = (D, + D), with ¥, and ¥, on its
diagonal. Both¥, and ¥, have inverse-Wishart prior on them.

Since our model is probabilistic, it can also deal the pnoblghenX or Y have missing entries.
This is particularly important in the case of supervisedeatigionality reduction (i.eX consisting
of inputs andY associated responses) when the labels for some of the iaputsiknown, making
it a model forsemi-supervisedimensionality reduction with partially labeled data. led#ion,
placing the IBP prior on the projection mati¥ (via the binary matrixB) also helps in capturing
the sparsity il (see results section for evidence).

3.3 Inference

We take a fully Bayesian approach by treating everythingatgnt variables and computing the
posterior distributions over them. We use Gibbs samplirtf) @ifew Metropolis-Hastings steps to
do inference in this model.



In what follows,D denotes the datX; Y], B = [B,; B, ], andV = [V,;V,]

Sampling B: Sampling the binary IBP matri® consists of sampling existing dishes, proposing new
dishes and accepting or rejecting them based on the acceptatio in the associated M-H step. For
sampling existing dishes, an entryBiis set as 1 according to(B;; = 1|D, B_;,V,Z,¥) x
"=£p(D|B,V,F, ®) whereas it is set as 0 according t§B;; = 0|D,B_;,V,Z,¥)

D*’HL_,,Y)C

5 =p(DIB,V,Z,®). m_; = Z#i Bjy, is how many other customers chose dish

For sampling new dishes, we use an M-H step where we simuolishe proposen =
(Knew ynew znew) where K™ ~ Poisson(a/D). We accept the proposal with an accep-

tance probability given by, = min{1, %}. Here,p(rest|n) is the probability of the data
given parameters. We proposd/ ™% from its prior (Gaussian) but, for faster mixing, we propose

Z™ew from its posterior.

Sampling V: We sample the real-valued matriX from its posteriorp(V; x|D,B,Z,¥)
2

NOI(Vi | pti i i), whereS = (S0 2k 4 1yl andp i = S u(30_ ) Apn D) W5

n=1 W, o2
We defineD;,; = D;, — ZliLl#k(Bi,lV;J)Zl,n. The hyperparameter, onV has an inverse-
gamma prior and posterior also has the same form. Note thatumber of columns iV is the
same as humber of columns in the IBP maBix

Sampling Z: We sample forZ from its posteriorp(Z|D,B,V, ¥) o« Nor(Z|u,X) wherep =
WT(WWT + ¥)~1DandE =1 - WI(WWT 4 ¥)-1'W, whereW =B © V.

Note that, in our sampling scheme, we considered the maBiceandB,, as simply parts of the big
IBP matrixB, and sampled them together using a single IBP draw. Howewercould also sample
them separately as two separate IBP matriceBfaandB,,. This would require different IBP draws
for samplingB, andB,, with some modification of the existing Gibbs sampler. DiferIBP draws
could result in different number of nonzero columnsBip andB,. To deal with this issue, one
could sampléB, (say havingk, nonzero columns) an, (say havingk, nonzero columns) first,
introduce extra dummy columnfg(, — K, | in number) in the matrix having smaller number of non-
zero columns, and then set all such columns to zero. Thetiw#de for each iteration of the Gibbs
sampler would benax{K,, K,}. A similar scheme could also be followed for the correspogdi
real-valued matrice¥, andV,, sampling them in conjunction witB, andB,, respectively.

4 Multitask Learning using Infinite CCA

Having set up the framework for infinite CCA, we now descritseapplicability for the problem
of multitask learning. In particular, we consider the seftivhen each example is associated with
multiple labels. Here predicting each individual label di@es a task to be learned. Although one
can individually learn a separate model for each task, dtiigywould ignore the label correla-
tions. This makes borrowing the information across tasusial, making it imperative to share the
statistical strength across all the task. With this moibratwe apply our infinite CCA model to
capture the label correlations and to learn better pregiédatures from the data by projective it to
a subspace directed by label information. It has been ecafiiriand theoretically [25] shown that
incorporating label information in dimensionality redoctindeed leads to better projections if the
final goal is prediction.

More concretely, leX = [xi,...,xx] be anD x N matrix of predictor variables, an¥ =
[y1,.-.,yn] be anM x N matrix of the responses variables (i.e., the labels) witthega being
an M x 1 vector of responses for inpit. The labels can take real (for regression) or categorical
(for classification) values. The infinite CCA model is apglen the paitX andY which is akin to
doing supervised dimensionality reduction for the inpditsNote that the generalized eigenvalue
problem posed in such a supervised setting of CCA consistsogk-covariance matriX xy and
label covariance matri¥Xiyy. Therefore the projection takes into account both the hguiput
correlations and the label correlations. Such a subspaceftre is expected to consist of much
better predictive features than one obtained byiaengeature extraction approach such as simple
PCA that completely ignores the label information, or ajggttes like Linear Discriminant Analysis
(LDA) that do take into account label information but igndaibel correlations.



Multitask learning using the infinite CCA model can be donénn settings: supervised and semi-
supervised depending on whether or not the inputs of teatafatinvolved in learning the shared
subspace.

4.1 Fully supervised setting

In the supervised setting, CCA is done on labeled dXtaY) to give a single shared subspace
Z € REXN that is good across all tasks. A model is then learned inZtrgibspace to learn
M task parameter§d,,} € RE*! wherem € {1,...,M}. Each of the parametets, is then
used to predict the labels for the test data of task However that since the test data is sfill
dimensional, we need to either separately project it down tre X' dimensional subspace and do
predictions in this subspace, or “inflate” each task paramgack toD dimensions by applying
the projection matrixV,, and do predictions in the origind) dimensional space. The first option
requires using the fact th&(Z|X,.) oc P(X;.|Z)P(Z) whichis a GaussiaNor(pz|x , £z x ) with
nzix = (WI®,W, +1)7'WIX, andS, x = (WL ¥, W, + 1)L, With the second option, we
can inflate each learned task parameter badk timensions by applying the projection matvix, .
We choose the second option for the experiments. We calfutyssupervised setting as model-1.

4.2 A Semi-supervised setting

In the semi-supervised setting, we combine training dathtaest data (with unknown labels) as
X = X, Xie] @and¥Y = [Yy,, Y;] where the label¥ ;. are unknown. The infinite CCA model is

then applied on the paiiX, Y) and the parts oY consisting ofY,. are treated as a latent variables
to be imputed. With this model, we get the embeddings alsth®test data and thus training and
testing both take place in th€ dimensional subspace, unlike model-1 in which trainingaeein

K dimensional subspace and prediction are made in the oriirdimensional subspace. We call
this semi-supervised setting as model-2.

5 Experiments

Here we report our experimental results on several symtheti real world datasets. We first show
our results with the infinite CCA as a stand alone algorithmG@&A by using it on a synthetic
dataset demonstrating its effectiveness in capturing dnemical correlations. We then also report
our experiments on applying the infinite CCA model to the pFobof multitask learning on two
real world datasets.

5.1 Infinite CCA results on synthetic data

In the first experiment, we demonstrate the effectivenessuofproposed infinite CCA model in
discovering the correct number of canonical correlatiomgonents, and in capturing the sparsity
pattern underlying the projection matrix. For this, we geted two datasets of dimensions 25 and
10 respectively, with each having 100 samples. For thishefitt dataset, we knew the ground truth
(i.e., the number of components, and the underlying syavsjprojection matrix). In particular, the
dataset had 4 correlation components with a 63% sparsitlyeirirtie projection matrix. We then
ran both classical CCA and infinite CCA algorithm on this data Looking agll the correlations
discovered by classical CCA, we found that it discovered@manents having significant correla-
tions, whereas our model correctly discovered exactly 4pmments in the first place (we extract
the MAP samples fow andZ output by our Gibbs sampler). Thus on this small datasetdstal
CCA indeed seems to be finding spurious correlations, itidiga case of overfitting (the overfit-
ting problem of classical CCA was also observed in [15] whemgaring Bayesian versus classical
CCA). Furthermore, as expected, the projection matrixriefit by the classical CCA had no exact
zero entries and even after thresholding significantly bataolute values to zero, the uncovered
sparsity was only about 25%. On the other hand, the projeatiatrix inferred by the infinite CCA
model had 57% exact zero entries and 62% zero entries aféshtbiding very small values, thereby
demonstrating its effectiveness in also capturing thesifygratterns.



Model Yeast Scene

Acc F1-macro| F1-micro| AUC Acc Fl-macro| F1-micro| AUC
Full 0.5583| 0.3132 0.3929 | 0.5054| 0.7565| 0.3445 0.3527 | 0.6339
PCA 0.5612| 0.3144 0.4648 | 0.5026]| 0.7233| 0.2857 0.2734 | 0.6103
CCA 0.5441| 0.2888 0.3923 | 0.5135] 0.7496| 0.3342 0.3406 | 0.6346
Model-1 | 0.5842| 0.3327 0.4402 | 0.5232| 0.7533| 0.3630 0.3732 | 0.6517
Model-2 | 0.6156| 0.3463 0.4954 | 0.5386]| 0.7664| 0.3742 0.3825 | 0.6686

Table 1: Results on the multi-label classification task. dBfalce indicates the best performance.
Model-1 and Model-2 scores are averaged over 10 runs wifdrdift initializations.

5.2 Infinite CCA applied to multi-label prediction

In the second experiment, we use infinite CCA model to leart afsrelated task in the context of
multi-label prediction. For our experiments, we use twd-wearld multi-label datasets (Yeast and
Scene) from the UCI repository. The Yeast dataset condidtS@® training and 917 test examples,
each having 103 features. The number of labels (or tasks®ymmple is 14. The Scene dataset
consists of 1211 training and 1196 test examples, each ¢n&@4 features. The number of labels
per example for this dataset is 6. We compare the followindetwfor our experiments.

e Full: Train separate classifiers (SVM) on the full featurefeeeach task.

e PCA: Apply PCA on training and test data and then train sepanassifiers for each task
in the low dimensional subspace. This baseline ignoresthad Information while learning
the low dimensional subspace.

e CCA: Apply classical CCA on training data to extract the gldbsubspace, learn separate
model (i.e., task parameters) for each task in this subsgmogect the task parameters
back to the originalD dimensional feature space by applying the projectidp, and do
predictions on the test data in this feature pace.

e Model-1: Use our supervised infinite CCA model to learn tharet subspace using only
the training data (see section 4.1).

e Model-2: Use our semi-supervised infinite CCA modesimultaneouslyearn the shared
subspace for both training and test data (see section 4.2).

The performance metrics used are overall accuracy, F1-dj&dr-Micro, and AUC (Area Under
ROC Curve). For PCA and CCA, we choB&ethat gives the best performance, whereas this param-
eter was learned automatically for both of our proposed itsodene results are shown in Table-1.
As we can see, both the proposed models do better than thebatbelines. Of the two proposed
model, we see that model-2 does better in most cases sugg#sdit it is useful to incorporate
the test data while learning the projections. This is pdesiib our probabilistic model since we
could treat the unknowh’s of the test data as latent variables to be imputed whilagithe Gibbs
sampling.

We note here that our results are with cases where we onlydtadsto small number of related task
(yeast has 14, scene has 6). We expect the performance iempeons to be even more significant
when the number of (related) tasks is high.

6 Related Work

A number of approaches have been proposed in the recenbp#st foroblem of supervised dimen-
sionality reduction ofulti-labeldata. The few approaches that exist include Partial Leasirieg
[2], multi-label informed latent semantic indexing [24hdamulti-label dimensionality reduction us-
ing dependence maximization (MDDM) [26]. None of these, besr, deal with the case when the
data is only partially labeled. Somewhat similar in spwiour approach is the work on supervised
probabilistic PCA [25] that extends probabilistic PCA te thetting when we also have access to
labels. However, it assumes a fixed number of components @eslrbt take into account sparsity
of the projections.



The CCA based approach to supervised dimensionality reafucg more closely related to the
notion of dimension reduction for regression (DRR) whicHdaemally defined as finding a low
dimensional representatianc R of inputsx € RP (K < D) for predicting multivariate outputs
y € RM, An important notion in DRR is that of sufficient dimensiadtateduction (SDR) [10, 8]
which states that given x andy are conditionally independent, i.&.,lL y|z. As we can see in the
graphical model shown in figure-1, the probabilistic intetption of CCA yields the same condition
with X andY being conditionally independent given

Among the DRR based approaches to dimensionality redufdioreal-valued multilabel data, Co-
variance Operator Inverse Regression (COIR) exploits tivartance structures of both the inputs
and outputs [14]. Please see [14] for more details on theemiion between COIR and CCA. Be-
sides the DRR based approaches, the problem of extractefgldsatures from data, particularly
with the goal of making predictions, has also been consilarether settings. The information
bottleneck (1B) method [19] is one such example. Given irgutput pairg X, Y), the information
bottleneck method aims to obtain a compressed represanfainf X that can account fov. IB
achieves this using a single tradeoff parameter to repreésertradeoff between theomplexityof
the representation of, measured by (X; T), and theaccuracyof this representation, measured
by I(T;Y), wherel(.;.) denotes the mutual information between two variables. btteer recent
work [13], a joint learning framework is proposed which penis dimensionality reduction and
multi-label classification simultaneously.

In the context of CCA as a stand-alone problem, sparsity asheem important issue. In particular,
sparsity improves model interpretation and has been gailoits of attention recently. Existing
works on sparsity in CCA include the double barrelled lasbkictvis based on a convex least squares
approach [17], and CCA as a sparse solution to the genettadigenvalue problem [18] which is
based on constraining the cardinality of the solution togieeralized eigenvalue problem to obtain
a sparse solution. Another recent solution is based on atdjreedy approach which bounds the
correlation at each stage [22].

The probabilistic approaches to CCA include the works of |rid [1], both of which use an au-
tomatic relevance determination (ARD) prior [5] to detemmthe number of relevant components,
which is a rather ad-hoc way of doing this. In contrast, a moametric Bayesian alternative pro-
posed here is a more principled to determine the number opoaents.

We note that the sparse factor analysis model proposed Jraft6ally falls out as a special case
of our proposed infinite CCA model if one of the datast=f Y) is absent and the noise covari-
ance matrix®¥ is diagonal. Besides, the sparse factor analysis modehigelil to factor analysis
whereas the proposed model can be seen as an infinite geatoaiof both an unsupervised prob-
lem (sparse CCA), and (semi)supervised problem (dimeastgrreduction using CCA with full
or partial label information), with the latter being espadlgi relevant for multitask learning in the
presence of multiple labels.

Finally, multitask learning has been tackled using a varigtdifferent approaches, primarily de-

pending on what notion of task relatedness is assumed. Sbthe examples include tasks gener-
ated from an |ID space [4], and learning multiple tasks usitjerarchical prior over the task space
[23, 7], among others. In this work, we consider multi-lapeddiction in particular, based on the
premise that that a set of such related tasks share an umggidyv-dimensional feature space [12]

that captures the task relatedness.

7 Conclusion

We have presented a nonparametric Bayesian model for then@@ahCorrelation Analysis problem
to discover the dependencies between a set of variablesarficydar, our model does not assume
a fixed number of correlation components and this numberterigiéned automatically based only
on the data. In addition, our model enjoys sparsity makirggrttodel more interpretable. The
probabilistic nature of our model also allows dealing witlssing data. Finally, we also demonstrate
the model’s applicability to the problem of multi-label feang where our model, directed by label
information, can be used to automatically extract usefetimtive features from the data.
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