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Motivated by the minimax concave penalty, we introduce a simple scheme to construct structured semiconvex sparsity
promoting functions from convex sparsity promoting functions and their Moreau envelopes. We provide sparsity guaran-
tees for the general family of functions and further study the thresholding behavior of the proximity operators of piecewise

quadratic functions, indicator functions, and their sums. (Received September 25, 2018)



