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An Introduction to Matrix Parametrized Proximal
Splitting
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In this talk we introduce the Matrix Parametrized Proximal Splitting, a proximal splitting method which gen-
eralizes a number of splitting methods introduced in the recent literature. Our formulation is capable of
constructing convergent splitting algorithms for arbitrary communication constraints imposed between the
proximal operators. We review central aspects of the method, state requirements for convergence, and then

discuss computational performance.
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