
We will discuss our work on the convergence of iterative hard threshold algorithms for sparse signal recovery problems. For 
classification problems with nonseparable data this algorithm can be thought of minimizing the so-called ReLU loss. It seems to be 
very effective (statistically optimal, simple iterative method) for a large class of models of nonseparable data - sparse generalized 
linear models. It is also robust to adversarial perturbation.

Based on joint work with Namiko Matsumoto.
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