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摘    要 :  Sparsity is a naturally occurring characteristic in many real-world 

applications including signal denoising, outlier detection, and finance. On one hand, 

sparsity assumption allows people to tackle inference problems in high-dimensional 

settings and makes the underlying models more interpretable. On the other hand, due 

to the lack of convexity or even continuity, such problems are typically difficult to 

solve. In this talk, we will focus on the optimization side and understand the sparse 

inference problem from the perspective of mixed-integer nonlinear programming. In 

particular, we will discuss problem modeling, its solvability, and computations. 
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