Comparisons with a Distributed Subgradient

Algorithm from Nedi¢ Ozdaglar, Distributed subgradient
methods for multi-agent optimization (2009)

0 x(k) = Px(k)

Q xi(k+1) =x(k) - %ﬁ/ (X"(C)(k))

(consensus step)

(local gradient descent)

Numerical comparison
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