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Optimization methods for L0-regularized problems

Abstract: L0-regularized arise in various fields, including Machine Learning, Signal 
Processing, and Statistics, among others. Despite their practical interest, they have not 
been widely adopted by practitioners since they are NP-hard, and thereby considered too 
challenging to solve. However, recent contributions from the discrete optimization 
community have proposed modern solution methods to tackle them, opening new 
application perspectives. This presentation will review the different families of solutions 
methods in this vein. Specifically, Mixed-Integer Programming formulations of L0-
regularized problems as well as the construction of specialized Branch-and-Bound solvers 
will be discussed. We will also provide some insights on the ongoing research directions in 
this field and the different research communities involved. 
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