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Distributed and Anytime Algorithm for Network Optimization
Problems with Separable Structure

Pol Mestres

Abstract— This paper considers the problem of designing a
dynamical system to solve constrained optimization problems in
a distributed way and in an anytime fashion (i.e., such that the
feasible set is forward invariant). For problems with separable
objective function and constraints, we design an algorithm with
the desired properties and establish its convergence. Simulations
illustrate our results.

I. INTRODUCTION

Distributed optimization methods are a popular tool for
solving several engineering problems like parameter es-
timation, resource allocation in communication networks,
source localization, etc. In several of these applications,
feedback controllers are often implemented as the solution
of such problems on a physical plant. In this context, the
safe operation requirements of the system are encoded as
constraints of the optimization problem. This approach is
very versatile, but the implementation of such controllers
faces several challenges. On the one hand, the algorithm
solving the optimization problem may be terminated at any
time, and hence feasibility must be maintained throughout
its execution. We refer to an algorithm with this property
as anytime. Moreover, it must retain its distributed and
scalable character, so that each agent can implement it
by communicating exclusively with its neighbors and can
do so in an efficient manner independently of the size of
the network. Designing algorithms that combine all these
objectives together and are anytime, distributed, scalable
and have provable convergence guarantees is a challenging
problem.

Literature Review: In this work we take the viewpoint
of optimization algorithms as continuous-time dynamical
systems (cf. [1], [2]), which has recently proven to be a very
powerful paradigm in applications where the optimization
problem is in a feedback loop with a plant [3]. The problem
of designing distributed algorithms for constrained optimiza-
tion is well studied in the literature. The survey paper [4]
covers this topic exhaustively. Of particular interest to us
are primal-dual and projected saddle-point dynamics [5],
which define dynamical systems that solve constrained op-
timization problems. Although these works have provable
convergence guarantees, the trajectories generated by the
proposed dynamical systems are in general not guaranteed to
be feasible throughout its execution. This anytime property
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is well-studied in the optimization literature and dates back
to the mid-1980s (cf. [6]) in the context of time-dependent
planning. Our work here is related to [7]-[9], which design
dynamical systems that solve nonlinear programs in contin-
uous time with the anytime property. However, the literature
on anytime algorithms generally is not concerned in making
them amenable to a distributed implementation. An exception
is the relaxed economic dispatch problem, which involves a
convex separable objective function and globally coupling
affine equality constraints. For this problem, [10] gives a
distributed anytime algorithm that converges to the global
optimum. The problem of designing distributed anytime
algorithms for constrained optimization problems is very
relevant in the control barrier function (CBF) literature [11],
[12]. This is because CBF-based controllers for multiagent
systems can be obtained as the solution of a network op-
timization problem, where the system is guaranteed to be
safe only if its constraints are satisfied at all times. The
works [13]-[15] tackle this problem for CBF-based quadratic
programs (QPs), where a centralized QP is split into local
QPs whose solution is guaranteed to preserve the safety
constraints at all times. However, the solution of these local
QPs might be suboptimal with respect to the centralized QP.
The recent work [16] designs a distributed algorithm that is
guaranteed to satisfy the constraints of the CBF-based QP
at all times and converge to its state-dependent optimizer in
finite time. However, their algorithm is restricted to a limited
class of quadratic programs and plant dynamics and is not
easily generalizable to general convex programs.

Statement of Contributions: In this paper we introduce
a continuous-time dynamical system to solve convex opti-
mization problems with separable objective function and con-
straints in a distributed and anytime fashion. The constraints
couple the decision variables of all agents and this poses a
difficulty in the design of distributed algorithms that solve
such problems. We first show that the separable structure
permits the intoduction of auxiliary variables to reformulate
the original problem into one with local constraints while still
preserving the same solution set. However, this reformulation
still does not allow to fully decouple the optimization prob-
lem into one per agent because the auxiliary variables require
coordination. In order to sort this hurdle, our technical
approach constructs a dynamical system by combining the
use of projected saddle-point dynamics, which are distributed
but not anytime, and the safe gradient flow, which is anytime
but not distributed. First, we establish the well-posedness of
the proposed dynamical system. Second, we show that it
is distributed, exhibits the anytime property and is scalable.
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Finally, we prove that all trajectories with feasible initial
condition converge to a neighborhood of the optimizer, which
can be made arbitrarily small by tuning a design parameter
accordingly. Moreover, in the case where the feasible set is
bounded, we show that all trajectories with feasible initial
condition exactly converge to the optimizer. For reasons of
space, proofs are omitted and will appear elsewhere.

II. PRELIMINARIES

This section presents background on dynamical systems
that solve constrained optimization problems'.

Safe Gradient Flow: Given continuously differentiable
functions f:R" - R, g : R” - RP, h: R" — RY, consider
the constrained nonlinear program

min f(z), (1
s.t. g(x) <0,
h(xz)=0.
Let F = {x ¢ R" g(z) < 0, h(z) = 0} denote

the constraint set and Xxxr = {z* ¢ R" I(u*,v*) €
R? x R? such that (*,u*,v*) is a KKT point of (1)}. We
are interested in solving the optimization problem with an
algorithm that respects its constraints at all times of its
evolution. Given « > 0, the safe gradient flow, cf. [9], is
the dynamical system & = F,,(«), where

1 2
Fo(z) = arg min > €+ v f(z)]

dg(z)

S.t.
ox

§ < —ag(x), @)

I'Throughout the paper we denote by R and Rq the set of real and
nonnegative real numbers, respectively. Given = € R™, |z| denotes its
Euclidean norm. For a € R and b € Ryq, we let

if b>0,
if b=0.

Lol = {rr;ax{O, at,

For vectors a € R™ and b € RZ,, [a]} denotes the vector whose i-th
component is [a;]} , for i € {1,...,n}. We also write 0,, = (0,...,0) €
R™. For a real-valued function F' : R™ x R™ — R, we denote by V, F' and
Vy F' the column vector of partial derivatives of F' with respect to the first
and second arguments, respectively. Given a set of functions g',...,g",
welet I rw(z)={l<i<k: g%(z) = 0}. For matrices A € R™*™
and B € RP*Y, we let A ® B denote their Kronecker product. Given a
set P ¢ R™ and a set of variables £ = {z;,,Zi,,..., T, }, we denote by
TP = {(Tiy, Tigy -, T4y, ) € RF : z ¢ P} the projection of P onto the £
variables. Given sets Si,..., Sk, Xi-“:l S; denotes their Cartesian product.
An undirected graph is a pair G = (V,€), where V = {1,...,N} is a
finite set called the vertex set, £ € V' x V is called the edge set where
(i,7) € € if and only if (j,i) € £. The set of neighbors of node 7 is
denoted by NV; ={j €Z : (4,5) € £}. The adjacency matrix A € R%MV‘
of the graph G satisfies the property [A]; j = [A];,; = 1 if (4,7) € £ and
[A]i,; = O otherwise. The degree matrix D of G is the diagonal matrix
defined by [D]; ; = [N;| for all s € {1,...,|V]|}. The Laplacian matrix of
Gis L=D - A. Let F:R"™ - R"™ be a locally Lipschitz vector field and
consider the dynamical system & = F'(x), with flow map ®; : R™ — R".
This means that ®;(z) = x(t), where z(¢) is the unique solution of the
dynamical system with (0) = z. A set K € R™ is (positively) forward
invariant if z € KC implies that ®;(z) € K for all ¢ > 0. A set A ¢ K
is Lyapunov stable relative to K if, for every open set U containing A,
there exists an open set U also containing A such that for all x € U n KC,
Dy(x) eUnK for all £ >0. A set A c K is asymptotically stable relative
to IC if it is Lyapunov stable relative to K and there is an open set U
containing A such that ®;(z) > A ast — oo forall ze U n K.

Mf = —ah(x).
ox

The direction prescribed by F, can be interpreted as that
closest to the gradient descent direction —V f while ensuring
that the constraints defining F are not violated. The next
result gathers important properties of the safe gradient flow.

Proposition 2.1: (Properties of the safe gradient flow [9,
Proposition 5.1, Proposition 5.6 and Corollary 5.9]): Sup-
pose f, g and h are continuously differentiable and their
derivatives are locally Lipschitz. Then,

(i) there exists an open neighborhood U containing F

such that (2) is well-defined;

(ii) Fj is locally Lipschitz on U;

(iii) the Lagrange multipliers of (2) are unique and locally
Lipschitz as a function of z on U;

(iv) the feasible set F is forward invariant and asymptoti-
cally stable under (2);

(v) Fyo(z*) =0 if and only if z* € Xxkr;

(vi) if 2 is a strict local minimizer of f and an isolated
equilibrium of the safe gradient flow, then =* is asymp-
totically stable relative to F.

Projected Saddle-Point Dynamics: We recall here the
notion of projected saddle-point dynamics following [17].
Consider again the optimization problem (1), with continu-
ously differentiable functions f, g and h whose derivatives
are locally Lipschitz, and let £ : R"™ x RJj x RP be the
associated Lagrangian,

L(x, M) = () + N g(x) + p" h(x).

We define the projected saddle-point dynamics for L as:

T ==V L(x,\ 1), (3a)
A= [VaL(@, A W]}, (3b)
fr =V L(z, A\ ). (e)

If f is strongly convex, g is convex and h is affine, the
saddle point of £ is unique and corresponds to the KKT
point of (1). Moreover, [17, Theorem 5.1] ensures that the
saddle point of £ is globally asymptotically stable under the
dynamics (3).

III. PROBLEM STATEMENT

Consider a network composed by agents {1,...,N}
whose communication topology is described by a connected
undirected graph G. An edge (i,j) represents the fact that
agent ¢ can receive information from agent j and vice versa.
We refer to an algorithm run by the network as distributed
if each agent can execute it with the information available
to it and its neighbors.

For each i € {1,...,N}, k € {1,...,p}, L € {1,...,q}
let f; : R — R be a strongly convex and continuously
differentiable function with locally Lipschitz derivatives, g :
R"™ — R be a convex and continuously differentiable function
with locally Lipschitz derivatives and hﬁ :R™ - R be an
affine function. We let « = [21,...,7x5] € R™. Consider

5458



the following optimization problem with separable objective
function and constraints:

min Z fi(zy), “4)

zeR"MN

s.t. ng(xl) <0, ke{l,...,p},
=1
N
Zh’i(‘xl)zov le{lvaq}
=1

Since the objective function is strongly convex and the fea-
sible set is convex, this program has a unique optimizer x*.
Note that, even though the objective function is separable, the
structure of the constraints couples the decision variables of
the agents. This makes challenging the design of distributed
algorithmic solutions of (4).

Remark 3.1: (Separability structure): Problems of the
form (4) arise in multiple applications, including commu-
nications [18], economic dispatch of power systems [10],
optimal power flow [19], resource allocation [20], and safe
swarm behavior using control barrier functions [13]. Also,
given convex sets X;, ¢ € {1,..., N}, a common problem
considered in the distributed optimization literature [21] is

min Z fi(x),

ace]R"
st. zend, X

When X; = {z e R" : g;(z) <0} € R" for a continuously
differentiable convex function with locally Lipschitz deriva-
tives g; : R" - R™, for ¢ € {1,..., N}, the optimization
can be reformulated as

nin, Z fil),
s.t. (L®In)$:0]\]n gi(xi)gO, iE{l,...,N},
which is of the form (4). °
Throughout the paper, we denote f(x) = YN, fi(x;),
g*(x) YN gF(x;) for k e {1,...,p} and hi(z)

SN Rk () for 1 e {1,...
of (4) as

F={zeR™ :¢F(2) <0, Vke{1,...,p},
hi(z) =0, Vie{l,...,q}}.

,q}, and write the feasible set

We also make the following assumption.

Assumption 1: (Linear independence constraint qualifi-
cation for separable constraints): For all x ¢ R™V, the
vectors {ng(:v)}kdql (@)Y {Vh!(z)}1<1<, are linearly
independent. S

Assumption 1 is common and guarantees that the KKT
conditions are necessary and sufficient for the optimality
of (4).

Our goal is to design an algorithm, in the form of a locally
Lipschitz dynamical system, such that

(1) is distributed, i.e., each agent can execute it with

locally available information;

(ii) is anytime, i.e., the feasible set F is forward invariant;

(iii) solves (4), i.e., all trajectories starting in F converge
to its optimizer.

Even though algorithmic solutions exist in the literature that

enjoy some of these properties (e.g., the projected saddle-

point dynamics enjoys (i) and (iii) for certain classes of

optimization problems), the design of an algorithm that

enjoys all three is challenging.

IV. DESIGN OF ALGORITHMIC SOLUTION

Here we propose an algorithmic solution to the constrained
program (4) to meet the requirements stated in Section III.
Our exposition proceeds by first reformulating the optimiza-
tion problem and then building on the projected saddle-
point dynamics and the safe gradient flow to synthesize a
coordination algorithm with the desired properties.

A. Reformulation using constraint mismatch variables

In this section we provide an equivalent formulation of (4)
that addresses the coupling among the agents’ decision
variables arising from the structure of the constraints. The
basic idea to “decouple” them is to introduce, following [22],
constraint-mismatch variables which help agents keep track
of local constraints while collectively satisfying the original
constraints. Formally, to the state of each agent, we add one
variable per constraint: yf for agent ¢ and the kth inequality
constraint and zé for agent j and the [th equality constraint.

For convenience, we use the notation z = [x1,...,ZN],
1 p ! _
Yi = [Wiv i) 2= (2,02 vy = [y, und 2 =
[21,...,2n]. Consider then the following problem
min T 5
zeR"N yeRNP, zeRNqiz;fl Z) ©®)
st gh@)+ 3l -y <0, ke(lp)
JeNi
l k
hi(xi)+ Z(zi_zj):07 l€{17"'7q}5
JeN;

and constraints for all ¢ € {1,...,N}. Note that, in this
formulation, constraints are now locally expressible, meaning
that agent i € {1,..., N} can evaluate the ones corresponding
to g¥ and h! with information from its neighbors. Let
o= [l A = LG XL A = D]
and p = [pt1,...,pun] be the Lagrange multipliers for the
constraints in (5). We next show that the optimizer in z of (5)
is «*, the optimizer of (4).

Proposition 4.1: (Equivalence between the two formula-
tions): Let F* be the solution set of (5). Then, x* = IL, (F}).

The proof of Proposition 4.1 introduces a set of slack
variables and follows a similar argument to that of [22].

Proposition 4.1 implies that (5) has a unique optimizer
in the variables x. However, since the objective function
in (5) is not strongly convex in y and z, the optimizer in
the variables y and z might not be unique. Hence, for the
results that follow we take € >0 and deﬁne f (%, yi,2:) =

fz(x ) 2 Hyl” HZZH fe (xayaz) = z=1 fz (xzayz7zz)~
Consider the followmg regularized version of (5),
Zf (mzuy“zz) (6)

zeRN 7™ ye]RNP zeRNa
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s.t. gf(mi)+ Z (yf—y;?)s(), ke{l,...,p},
jeN;

hi(,ﬁCi)+ Z (zf—zf):o, le{l,...,q},
JjeN;

and with constraints for all ¢ € {1,...,N}. Let
(x5, "¢, 20¢) e RV x RVP x RV be the optimizer of (6),
which is unique because the objective function is strongly
convex and the feasible set is convex. Next we establish a
sensitivity result for the regularized problem (6).

Lemma 4.2: (Sensitivity of regularized problem): Given
d > 0, there exists € > 0 so that if € < €, then ||2*€ — 2*| < 4.

Given Lemma 4.2, in what follows we focus on solving (6)
and assume that € is taken sufficiently small to guarantee a
desired maximum distance between x*¢ and x*.

B. Cascade of saddle-point dynamics and safe gradient flow

In this section, we build on the reformulation presented
above to design our proposed algorithmic solution. Note
that, if we had knowledge of the optimizers y* €, z*"¢ of
Problem (6), we could break the optimization into N, one
per agent i € {1,..., N}, decoupled optimization problems

as follows,
Jnin fi(z:), (7
s.t. gi(xi)+ZA:/((yf)*’e—(yf)*’e)SO, kel{l,...,p},
je
hi(wi) + Z( (z)" = ()" =0, le{l,....q}.

JeN;

In turn, each of these problems could be solved in an anytime
fashion by having each agent execute the corresponding safe
gradient flow, cf. Proposition 2.1. However, since y*¢ and
z*¢ are not readily available, agents need to interact with
their neighbors to compute them. Since this would require
an iterative algorithm, this means agents will face evolving y
and z in the corresponding formulation of (7), which raises
the additional challenge of ensuring the anytime nature of the
safe gradient flow is preserved. We tackle these challenges
next.

To generate the update law for y and z, we propose to use
the projected saddle-point dynamics of (6). By [17, Theorem
5.1], these are guaranteed to converge to its optimizers.
Simultaneously, we implement the safe gradient flow of (7)
with the current values of y and z, i.e., (with the notation

YN: =i VY ienis 2ng = 20 U {25} jens):
S&(xz;yNNZM) =
1 2
arg Inin o 1€+ V fi(zs)]7, ®)
Z (yZ yJ ) ke {1 }

JeN;

Vhl(xl)@_—a(hl(xl)+ Z (Z _Zl)) lE{l }
JeN;

for all ¢ € {1,...,N}. We denote S,(z,y,2) =

[SE(z1, 8,200 )5 - SN (2N, YN > 247y )]- To add more
flexibility to our design, we add a timescale separation
parameter 7 > 0 that allows the projected saddle-point

s.t. ng(xi)fi < —a(gf(m

dynamics to be run at a faster rate relative to the safe gradient
flow. This leads to the cascaded dynamical system:

= _vfz(vz) Z /\kv.gz ('Uz) Z ,ul (Uz (9a)
T = —eyy - Z (A’“ 2D, (9b)
Je i
el Y mi-uj , ©%0)
jeN;
T>‘k gz (UZ) + Z (yz )\’w (9d)
JeN;
Ty = hi(vi) + Y (3 —z}“), (%)
JeN;
:Sé(xﬁy./\/mzf\fi)a (9f)
for i € {1,...,N}, k ¢ {1,...,p} and I € {1,...,q},

where v; are virtual variables that play the role of z; in
the projected saddle-point dynamics. Since (9) results from
the cascaded interconnection of saddle-point dynamics and
the safe gradient flow, we refer to it as SP-SGF.

Remark 4.3: (Scalability and distributed character of SP-
SGF): In algorithm (9), each agent has a state variable of
dimension 2n + 2p + 2q. To compute the evolution of these
state variables, each agent only requires information provided
by its neighbors in G. Therefore, the algorithm is distributed.
In addition, since the memory needed by each agent to
run (9) remains constant as the network size IN increases,
the algorithm is also scalable. .

Remark 4.4: (Algorithm implementation): Note that the
execution of SP-SGF requires solving the optimization prob-
lem (8), for each i ¢ {1,...,N}, which is a quadratic
program and hence can be solved efficiently. In fact, if the
number of constraints is low, closed-form expressions for its
solution [23, Theorem 1] are available. .

In what follows, we assume that for all i € {1,..., N},
the set of initial conditions for v;, v;, z;, A; and p; in (9)
lie in compact sets V;, V;, Z;, A; and M, respectively.
This means that the initial conditions v,y,z, A, lie in
compact sets V := Xf\il Vi, YV = Xf\il Vi, Z = Xi]\il Z;,
A = XN, Ay, M = XN, M;. Since the projected saddle-
point dynamics (92)-(9¢) are convergent by [17, Theorem
5.1], there exist compact sets V.V, Z, AN M such that the
trajectories of v, y, z, A, under (9) stay in V, ), Z, A and M
respectively for all positive times. In what follows, we make
the following assumption regarding the feasibility of (8).

Assumption 2: (Feasibility of Sa): For all
i e {1,...,N}, (8) is feasible for all (z;,yn,,2n;) €
I, F x HyNiji x HZNiZ.

The following result is a consequence of the rank-nullity
theorem [24, Theorem 3.22] and gives a sufficient condition
under which Assumption 2 holds.

Lemma 4.5: (Sufficient condition for feasibility of S,):
Suppose that the vectors {Vg¥(z;)}r_, u{Vhi(z;)}L, are
linearly independent for all x; € II,,F. Then, for all i €
{1,...,N}, (8) is feasible for all (z;,yn;,,2n;) € I, F x
Iy, y x 1y Z.

The next result establishes some feasibility and regularity
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properties of .S,,. Its proof follows an argument analogous to
the proof of [9, Proposition 5.3].

Proposition 4.6: (Well-posedness and regularity of SP-
SGF): Under Assumption 2, the following statements hold:

« There exists an open neighborhood U containing V x
Y x Zx A x M x F such that (9) is well-defined on U;

o The dynamical system (9) is locally Lipschitz on U;

o The Lagrange multipliers of (8) are unique and locally
Lipschitz as a function of z,y and z on U.

V. INVARIANCE AND CONVERGENCE ANALYSIS

Having established the distributed character of the algo-
rithm (9), here we show the forward invariance of the feasible
set and the asymptotic convergence to the optimizer.

We start by introducing some useful notation. For
i e {1,...,N}, k ¢ {1,....p} and I € {1,...,q},
we let %,f (t;po)a wzj (tv pO)a wwz (t7p0) be the
solution of (9b), (9¢c), (9f) respectively for initial
conditions po = (vo,Y0,20, A0, o, To) € P =
Vx)YxZxAxMxF. We also let ,(t;py) =
(g1 (£p0)s - -+ by (E0), - - Py (E5p0), - -+, gz (E5p0)]s
and define 1, (t;po) and . (t; pév) analogously. The next
result establishes the anytime nature of SP-SGF.

Lemma 5.1: (Anytime property): Suppose that zy € F and
Assumption 2 holds. Then, the trajectories of (9) satisfy
Ve (t;po) € F for all ¢ > 0.

Next, we turn to the study of the convergence properties
of (9). The next result follows from Proposition 2.1(v) and
establishes a connection between the equilibrium points of
S, and the optimizers of (6).

Proposition 5.2: (Relationship between equilibria and op-
timizers): Let x € F. Then, Sy (z,y*¢, 2*¢) =0 if and only
if ©=a°.

The next result states that the trajectories of = in (9) con-
verge to the optimizer of (6). Its proof follows by applying a
Tikhonov-type singular perturbation theorem for differential
inclusions in [25, Corollary 3.4].

Theorem 5.3: (Convergence to optimizer): Suppose As-
sumption 2 holds. For any § > 0 and compact set {2
containing {z ¢ F |x—2*°| < 0}, there exists
75,0 > 0 and Tsq such that if 7 < 750, then under the
dynamics (9), ||, (t;po) —2*¢| < 6 for all ¢ > T5qo and
po = (o, Yo, 20, Ao, fo, To) € P. Moreover, if F is bounded,
then for any 7 > 0, tliglo 12 (t;5p0) — €| = 0 for all pg € P.

By Theorem 5.3, the trajectories of the x variable in SP-
SGF converge arbitrarily close to the optimizer 2**¢ provided
that the timescale parameter 7 is small enough. Moreover,
if the feasible set F is bounded, asymptotic convergence
holds for any timescale. The combination of the scalable and
distributed character, cf. Remark 4.3, the anytime nature, cf.
Lemma 5.1, and the convergence properties, cf. Theorem 5.3
means that SP-SGF provides the algorithmic solution with
the properties stated in Section III.

Example 5.4: (Resource allocation): We illustrate the be-
havior of SP-SGF in a resource allocation example. Consider
13 agents whose communication graph is an undirected line

graph. Solving distributed optimization problems with this
particular topology is challenging due to its low connectivity.
Each agent’s state variable is z; = [xi71,a:i72] € R2, where
x;1 (resp. x;2) corresponds to the amount of resource 1
(resp. 2) allocated by agent . Resource 1 is subject to an
equality constraint and resource 2 is subject to an inequality
constraint. Hence, the agents solve the optimization problem,

13

min Z

1
- (10)
{w:}l2, i 2

2
EA N
13 13
S.t. h({l‘, iil) =5- Zpixi71 = O?
=1

13
g({xi}i2)) = -3+ > ™2 <.
=1

with p;1 =1, p2=3,p3=2,p4=1,ps =1, ps =1, pr =2,
ps =4, pg =1, p1o=1, p11 =0.5, p12 = 2, p13 = 1. Note that
the condition in Lemma 4.5 holds and hence Assumption 2
holds. This implies by Proposition 5.3 that (9) is well-defined
for (10). We use € = 0.0001 and « = 1. Figure 1 illustrates
the convergence of the x variables under SP-SGF.

Since the feasible set of (10) is unbounded, Proposition 5.3
states that convergence arbitrarily close to the optimizer can
be achieved by taking 7 sufficiently small. Figure 2 illustrates
the convergence of the quantities ¥.}% 27, and ¥;% 27, for
different values of 7 and shows that this quantity converges
exactly to its optimal value for a wide range of values of
T, suggesting that the statement in Theorem 5.3 might be
too conservative. Figure 3 compares the evolution of the
constraints of (10) under SP-SGF against two other algo-
rithms: the projected saddle point dynamics (3) (abbreviated
SP), which is not distributed, and the projected saddle-point
dynamics (abbreviated SP-CM) for its reformulation with
constraint mismatch variables as in (5), which is distributed.
SP-SGF satisfies the constraints at all times whereas SP and
SP-CM do not. We note that, in this case, SP-SGF requires
running a dynamical system with 104 scalar variables (8 for
each agent), SP-CM requires running a dynamical system of
78 scalar variables (6 for each agent) and SP requires running
a dynamical system with 28 scalar variables. o

VI. CONCLUSIONS

We have introduced a continuous-time dynamical system
that solves network optimization problems with separable
objective function and constraints in a distributed and any-
time fashion. We have achieved this by combining the
projected saddle-point dynamics and the safe gradient flow
in a cascaded system. We have argued the scalable nature of
the algorithm execution from the point of view of individual
agents and established practical convergence to the optimizer
when the feasible is unbounded, and exact convergence when
it is bounded. Future work will consider other network
optimization problems, refine the convergence guarantees
presented here and possibly design new distributed, anytime
algorithms, and investigate discretization schemes for the
continuous-time dynamics. We also plan to apply our coor-
dination algorithms in the implementation of optimization-
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Fig. 1: Evolution of x; ; (top) and x2 ; (bottom) for i € {1 , 13} under
SP-SGF for (10) with initial conditions z1 = [3,5], x [1 4], z3 =
[-1,3], za = [-2,2], x5 = [3,1], z6 = [0,10], z7 = [0 9] zg = [0, ]
zg9 = [0,7], z10 = [0,6], z11 = [0,5], 12 = [-2,4], 13 = [4,3],
Vi1 =vi2=2i=Yyi=Xi=p;=0forall ie{l,...,13} and 7 = 1.

4
— =01
3 T=1.0
- — 1=5.0
w.o — =100
=N
1

— 1=01

T=1.0
— 1=5.0
— 1=10.0

30 40 50 60

t
Fig. 2: This plot shows the evolution of Z 1 and Z el x o under
SP-SGF with initial conditions as in Figure 1 for dlfferent Values of .

based controllers arising from safety certificates for multi-
agent systems.
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