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ABSTRACT

Nonsmooth optimization problems appear throughout machine learning and signal processing. However,
standard first-order methods for nonsmooth optimization can be slow for "poorly conditioned" problems.
In this talk, | will present a locally accelerated first-order method --- inspired by Newton's method --- that
achieves superlinear convergence near solutions for a broad family of problems, as well as a variant that
achieves exponential acceleration for problems with convex-composite structure.
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