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			We consider a recently proposed optimization formulation of multi-task learning based on trace norm regularized least squares. While this problem may be formulated as a semidefinite program (SDP), its size is beyond general SDP solvers. Previous solution approaches apply proximal gradient methods to solve the primal problem. We derive new primal and dual reformulations of this problem, including a reduced dual formulation that involves minimizing a convex quadratic function over an operator-norm ball in matrix space. This reduced dual problem may be solved by gradient-projection methods, with each projection involving a singular value decomposition. The dual approach is compared with existing approaches and its practical effectiveness is illustrated on simulations and an application to gene expression pattern analysis. 
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