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UNICAST DECENTRALIZED ALGORITHM FOR SOLVING
CENTRALIZED OPTIMIZATION PROBLEMS IN NETWORK
RESOURCE ALLOCATION

HIDEAKI IIDUKA

ABSTRACT. Decentralized resource allocation algorithms are desired for large-
scale and complex networks that lack centralized operators and where each user
cannot use other users’ private information such as their utility functions. In this
paper, we devise a unicast decentralized algorithm that treats network resource
allocation as a variational inequality problem and enables each user in a network
to decide its own optimal resource allocation by using only its own private infor-
mation and the transmitted information from the neighbor user. We present a
convergence analysis of the algorithm and an example application.

1. INTRODUCTION

Networks have finite resources and support a finite number of users. Resource
allocation methods for power [13, 24, 27, 36], channel [1, 17, 19, 20, 31}, bandwidth
[15, 18, 23, 25, 29|, and storage allocations [22] are needed for making networks
stable and reliable. When users have to compete for the resource, a control mecha-
nism is needed to allocate their shares and to avoid network congestion. Each user
should be able to use the limited resources without interfering with other users. We
can define the utility of user ¢ (i € I := {1,2,..., K}, where I stands for the set
of users participating in the network) as a function of the allocations to other users
and model the utility function, U/ () of user i as a function from RX into R. The
domain of &) becomes a more than K-dimensional Euclidean space. For example,
reference [17] presented the utility function for a multi-carrier system of which the
domain is REYN, where N > 0 is the total number of subcarriers. To deal with a
network in which users share more than one network resource, we shall assume that
the domain of U is a real Hilbert space H. The feasible set, C(9), of user i is a
subset of H, and the set, C' :=[;; C® is called the feasible region for allocating
the resource. Since users will have different processor speeds and storage capacities,
they will have different utility functions and feasible sets as well. We shall formulate
the network resource allocation problem as follows.

Problem 1.1 (Network resource allocation problem). Suppose that UD: H R
(i € I) is concave and continuously Fréchet differentiable and that C) (c H)
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(i € I) is nonempty, closed, and convex. Our objective is to

maximize Zu”) (x) subject to z € C' := ﬂ cl,
el i€l
Problem 1.1 can be represented as a variational inequality problem [5, Subchapter
8.3], [21, Chapter III], [35, Chapters 54-57]:

Problem 1.2 (Variational inequality problem).

Find z* € C := ﬂ C% such that <y -z, ZA(i)(.TU*)> >0 for all y € C,
icl iel

where (-,-) is the inner product of H, A® := —VU/®) (i € I), and VUV : H — H
(i € I) is the gradient of U™,

Many iterative algorithms for solving Problem 1.2 have been presented. For
instance, the projection algorithm, z,; := Po(x, — M(x,)) (n € N), with an
adequate parameter A > 0 strongly converges to a unique solution of Problem 1.2
when A =3, ; A® is strongly monotone and Lipschitz continuous and the metric
projection, Pc, (see Subsection 2.2) onto C' (C H) can be calculated explicitly [11],
[35, Subsection 46.6]. The projection algorithm for the case that A is monotone
was presented in [7]. This method requires the mean, z, := Y ;| MeZi/ Y p_q Mk
of Tpi1 := Po(zn — MA(zn)) (An)nen C (0,1)). The sequence, (zp)nen, converges
weakly to a solution of Problem 1.2. References [8, 12, 16, 33] presented iterative
algorithms that work when A is strongly monotone and Lipschitz continuous and C
(C H) is a fixed point set of a nonexpansive mapping. These algorithms can be used
when P cannot be calculated explicitly, and they converge strongly to the solution
of Problem 1.2 under standard assumptions [8, 12, 16, 33]. The method in [8] was
applied to signal recovery, and the method in [33] was applied to beamforming [28].
The methods in [16, 33] were applied to network bandwidth allocation problems
[15]. Tterative algorithms [8, 12, 16, 33] for solving Problem 1.2 with a fixed point
constrained set are referred to as fized point optimization algorithms.

The projection algorithms presented in [7, 11] would not be a good choice for
solving Problem 1.2 because it is not easy to compute the projection onto the set,
C = (;e; O, even when C (C H) (i € I) in Problem 1.1 is simple in the
sense that P can be explicitly calculated. Instead, we could try to use the fixed
point optimization algorithm in [33]. Here, we define a mapping, 7: H — H, by
T(z) := [Liec; Pow(x) for all » € H. T satisfies the nonexpansivity condition,
IT(z) — T(y)|| < ||z —yl| (x,y € H), and the fixed point set, Fix(T) := {z €
H: T(x) = x}, has the same elements as C [33, Proposition 4.2]. We reach a
solution by iterating z,,4+1 := T'(z) — MA(T(x)) (n € N), where (\y)nen C (0,1).
The problem is that this method requires a centralized resource allocation; i.e.,
an operator who knows all the explicit forms of A®s and C®Ws. A centralized
operator (F1G.1) manages all the resource allocations in the network by executing a
centralized allocation algorithm (e.g., fixed point optimization algorithm) to solve a
centralized optimization problem (Problem 1.2). For example, the base station acts
as the centralized operator determining the power control for the uplink or downlink
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FIGURE 1. A network with a centralized operator

in a code-division multiple-access (CDMA) data network. It executes the allocation
algorithm and transmits the calculated powers to all users in the network.
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FIGURE 3. A network
without a centralized op-
erator in which each user
communicates only with
its neighbors and exe-
cutes a unicast decentral-
ized algorithm.

FIGURE 2. A network
without a centralized op-
erator in which each user
communicates with other
users directly and exe-
cutes a broadcast decen-
tralized algorithm.

However, pure peer-to-peer networks, sensor networks, mesh networks, and ad
hoc networks (F1Gs.2 and 3) that do not have centralized operators and that can
change size at any time require a different kind of allocation algorithm. Decentralized
allocation enables individual users to adjust their own resource allocations without
using other users’ utility functions and feasible sets. For example, reference [14]
presents a broadcast type of decentralized algorithm which can be implemented
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through cooperation, whereby all users communicate with each other (see F1G.2).
Given that all users initially have a point, ¢ € H and a step size, (ap)nen C (0, 1],
the algorithm in [14] works as follows:

Algorithm 1.3 (Broadcast decentralized algorithm [14]).
Step 0. Set n := 0.

Step 1. Given xz, € H, user i computes 2

n+
anHA(i)(mSJ)rl)) (i € I)'. Each point, xﬁ-l (1 € I), is broadcast to all users in
the system.

Step 2. The users compute x,11 € H by calculating

1 .
Tp41 = K Zl‘q(grl

i
., € H as :C;_)H = Pow(zy —

el
User ¢ computes the following mean:
(i) e S
R S DLl o
k=1 Yk =1

Put n:=n+1, and go to Step 1.
The sequence, (zﬁf}rl) (1 € I), converges weakly to the solution to Problem 1.2
under the standard assumptions [14, Theorem 3.1]. Algorithm 1.3 can be used when
each user can directly communicate with other users, as shown in Fi1G.2. However,
Algorithm 1.3 encounters a problem when it is used to solve to Problem 1.2 when
each user directly communicates with only neighbor users, as shown in F1G.3. When
user ¢ transmits the value it computed, wgf), for each n € N to all users, its value
must be transmitted via other users, which implies that all users assume the burden
of transmitting all the xﬁf)s (1=1,2,...,K). Hence, Step 1 in Algorithm 1.3 would
be inefficient to implement in the case of F1G.3. Moreover, it would not be easy to
compute z,, (n € N) in Step 2 because each user cannot directly get all other users’
computed values, :L’gf)s (i=1,2,...,K).

This paper presents a unicast type of decentralized allocation algorithm, which
can be applied to the case that each user directly communicates with only one of its
neighbor users. The algorithm is based on the ergodic algorithm in [7] and the ideas
of the resolvents [2, 4, 9] of bifunctions and monotone operators, which are used
to solve important problems in image processing [10] and network flows [2]. Our
algorithm enables each user to determine its own optimal resource allocation without
using other users’ private information such as their utility functions and feasible sets.
We also prove that the algorithm weakly converges to the solution to the centralized
optimization problem. Although there are many decentralized algorithms being
used in the network field, few of them have been proven mathematically to converge
to the desired solutions. The analyses presented in the literature tend to rely on
computational simulations. Although certain methods exist to solve Problem 1.1
in specific networks and Euclidean spaces [27, 36], the literature does not seem to
have any unicast type of decentralized algorithm for solving a centralized variational

1x$f3rl is referred to as a resolvent of ay41 A" at x,,. For more details, see Subsection 2.3.
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inequality problem in a real Hilbert space and applying it to a general network
resource allocation problem. The proposed algorithm can be modified to work in
large-scale and complex networks that have the properties of incompleteness and
asymmetry.

This paper is organized as follows. Section 2 briefly gives mathematical prelim-
inaries. Section 3 describes the centralized optimization problem and the decen-
tralized allocation algorithm for solving it. It also presents a convergence analysis
on the algorithm. Section 4 applies the algorithm to a network resource allocation
problem. Section 5 concludes the paper.

2. MATHEMATICAL PRELIMINARIES

2.1. Variational Inequality Problems for Monotone Operators. Let H be
a real Hilbert space with inner product (-,-) and its induced norm || - ||, and let N
be the set of zero and all positive integers; that is, N := {0,1,2,...}. A set-valued
operator, A: H — 2H is said to be monotone [34, Definition 32.2 (c)] if, for all
(z,u),(y,v) € G(A) :={(z,w) e Hx H: we€ A(2)}, (t—y,u—v) >0. A: H—> H
is referred to as a strictly monotone operator [34, Definition 25.2 (ii)] if, for all
x,y € H with z # vy, (x —y, A(x) — A(y)) > 0. A monotone operator, A: H —
2 is said to be mazimal [34, Definition 32.2 (b), (d)] if G(A) is not properly
contained in G(B) of any monotone operator B: H — 2. A: H — H is said to be
hemicontinuous [32, p.204], [34, Definition 27.14] if, for any =,y € H, a mapping,
g:[0,1] — H, defined by g¢(t) := A(tx + (1 — t)y) (¢t € [0,1]) is continuous, where
H has a weak topology. Any single-valued, monotone, hemicontinuous operator
satisfies the maximality condition [34, Proposition 32.7].

The variational inequality problem [21, Chapter III], [5, Subchapter 8.3], [35,
Chapters 54-57] for a monotone operator, A: H — H, over a nonempty, closed
convex set, D (C H), is to

find 2" € VI(D, A) :={z* € D: (y — 2", A(z")) > 0 for all y € D}.

The following theorem characterizes the solution set of the variational inequality
problem and proves the existence of a point in the set:

Proposition 2.1. Let D (C H) be a nonempty, closed convez set, and let A: H —
H be monotone and hemicontinuous. Then,

(i) [32, Lemma 7.1.7) VI(D, A) = {z* € D: (y —2*, A(y)) > 0 for ally € D};

(ii) [5, Theorem 8.3.6], [32, Theorem 7.1.8] VI(D, A) # 0 if D is compact;

(iii) there exists a unique point in VI(D, A) if A: H — H is strictly monotone
and if VI(D, A) # 0.

Proof. (iii) Let x7,25 € VI(D,A). Since x7,25 € D, (27 — x5, A(z7)) < 0 and
(x5 —z7, A(x3)) < 0. Assume that ] # 23. Then, the strict monotonicity condition
of A implies that 0 < (x] —z35, A(2]) — A(23)) = (] —x5, A(2])) + (x5 — 27, A(23)) <
0, which is a contradiction. Therefore, ] = 25; that is, the uniqueness of the point
in VI(D, A) is guaranteed. O

2.2. Metric Projections onto Closed Convex Sets. Let D (C H) be nonempty,
closed, and convex. A mapping that assigns every point, x € H, to its unique
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nearest point in D is called a metric projection [3, Facts 1.5], [30, Equation (2.3-
13)], [32, p.56] onto D and is denoted by Pp; that is, Pp(x) € D and ||z — Pp(z)|| =
infyep ||z — y||. The metric projection, Pp, satisfies the following conditions:

Proposition 2.2.

(i) [3, Facts 1.5 (ii)], [32, Lemma 3.1.3] Let x € H. Then, & = Pp(x) if and only
ifz €D and (T —x,y—x) >0 for ally € D.

(ii) The fized point set of Pp is coincident with D; that is, Fix(Pp) := {x €
H: Pp(z)==x}=D.

(iii) [3, Facts 1.5 (i)], [30, Theorem 2.4-1 (ii)], [32, Proof (i) of Theorem 3.1.4]
Pp satzsﬁes the firm nonexpansivity condition; that is, |Pp(x) — Pp(y)|?> < (z —

y, Pp(x) — Pp(y)) for all z,y € H.

By using Proposition 2.2 (iii) and the equality, (z,y) = (1/2){||z||*> + ||y||*> — ||z —
y||?} (x,y € H), we can show that, for all z,y € H,

1P (x) — Po(y)l* < (z —y, Pp(z) - Pp(y))

1
=5 {le=yl* + 1Po(@) = Po@)I” = lI(z = v) = (Pp(x) I},
and hence,
(2.1) |[Pp(z) = Po@)|I* < llz = ylI* ~ [z — y) = (Pp(z) = Po@)|I* (z.y € H).
Note that Inequality (2.1) is used in the proof of Lemma 3.7.

2.3. Resolvents of Bifunctions. Suppose that D (C H) is a simple, closed convex
set and that a bifunction, F': D x D — R, satisfies the following standard conditions
[9, Condition 1.1]:
(I) F(x,z) =0 for all z € D;
(II) F(x,y) + F(y,z) <0 for all z,y € D;
(III) for every xz € D, F(x,-): D — R is lower semi-continuous and convex;
(IV) limsup;_,q F((1 —t)z +tz,y) < F(x,y) for all z,y,z € D.

The resolvent, Jp: H — 2 of F: D x D — R is defined as follows [4, Corollary
1], [9, Definition 2.11] for all z € H:

Jrp(z):={2z€ D: F(z,y)+(z —z,y—2) >0 forall y € D}.
Given a monotone, hemicontinuous operator A: H — H, which satisfies the max-

imality condition [34, Proposition 32.7], the mapping, Fu: D x D — R, defined
by

(2.2) Fa(z,y) := (y — =, A(z)) (z,y € D)

will have the properties listed below:

Proposition 2.3. Let Fy: D x D — R be the function defined by Equation (2.2)
and let x € H. Then, F4 has the following properties:

(i) [9, Lemma 2.15 (i)] F4 satisfies Conditions (1)-(IV);

(ii) [4, Corollay 1], [9, Lemma 2.12 (i)] Jp,(x) # 0;

(iii) [9, Lemma 2.12 (ii)] Jg, is single-valued;

(iv) [9, Lemma 2.15 (i)] @ := Jp,(z) if and only if (y —z,z — (x — A(Z))) > 0 for
ally € D.
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We can use Proposition 2.2 (i) and Proposition 2.3 (iv) to represent Z := Jp, , ()
(r>0) as

(2.3) Z = Pplz — rA(@)).

Reference [10, Subsection 2.6] contains examples of the resolvents of monotone op-
erators that can be explicitly calculated. When A is the gradient, V f, of a convex,
Fréchet differentiable function, f: H — R, we can represent = in Equation (2.3) as

(24) (#) = Avgmin | £(3) + -y —2]?]
yeD r

Since Z € D in Equation (2.4) is a minimizer of the convex function, ¢(-) := f(:) +
|- —=|?/(2r), over D (C H), z € D satisfies Equation (2.4) if and only if, for all
ye D, 0<(y—zVg) = (y—=z,Vf(Z)+ (z —x)/r). This is equivalent to
0<(y—2z,7— (zr—rVf(x))) (y € D). Proposition 2.2 (i) guarantees that z € D
satisfies Equation (2.3) when A := V f.

3. UNICAST DECENTRALIZED ALGORITHM FOR SOLVING VARIATIONAL
INEQUALITY PROBLEM

3.1. System Model, Assumptions, and Problem Formulation. Let I :=
{1,2,..., K} be the set of users who must compete for the network resource. We
need to make the following assumptions about the network structure:

Assumption 3.1.

(A1) Each user’s objective operator, A®: H — H (i € I), is strictly monotone
and hemicontinuous. The explicit form of A® is its own private information; that
is, other users cannot know the explicit form of A®.

(A2) Each user’s feasible set, c@ (i € I), is a nonempty, bounded, closed convex
subset of H. The explicit form of C is its own private information.

We will assume the network has the following properties:

Assumption 3.2.

(A3) A set, C :=;c; C¥), is nonempty.

(A4) The network topology is a closed structure such as a ring. The communi-
cation direction is constant and each user can communicate with one neighbor user
directly. Let user 1 be a user who initially executes an algorithm, and let user ¢
(¢ € T) be a user who can communicate with user (i 4 1), where user (K + 1) stands
for user 1 (F1G.4 describes the case of K = 5).

Let us consider the following variational inequality problem with information on
the whole network (see also Section 1):

Problem 3.3 (Centralized variational inequality problem). Under Assumptions 3.1
and 3.2,

find z* € VI (C,ZA@)) = {x eC: <y — x*,ZA<i>(:c*)> >0foralye C} ,

iel icl
where

(A5) VI(C,32,c; AD) £ () is assumed.
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Assumption (A1) implies that the operator, ) .., A"W: H — H, is strictly mono-
tone and hemicontinuous. Moreover, Assumptions (A2) and (A3) imply that C :=
Nic; C(C H) is nonempty, closed, and convex. Hence, Assumption (A5) and
Proposition 2.1 (iii) guarantee the uniqueness and existence of the solution of Prob-
lem 3.3.

3.2. Unicast Decentralized Algorithm and Convergence Analysis. We as-
sume that all users have the following common information before they execute the
algorithm.

Assumption 3.4.
(A6) The step size, (an)nen C (0, 1], initially satisfies the following conditions?:
(C1l) ap+1 < ay forallm e N,
(C2) limy—y00 vy = 0,
3)

(C3) Y02y = 00.
The algorithm for solving Problem 3.3 under Assumptions (A1)-(A6) is as follows.

Algorithm 3.5 (Unicast decentralized algorithm).
Step 0. User 1 sets xg € H arbitrarily.

Step 1. User 1 computes x[()l) € H by x[()l) = Po) (zo—op AW (z (1))) and transmits
this point to user 2. User 2 computes xgz) € H by xg ) = = Pro (z; 2V — a1 A® (x?)))

and transmits this point to user 3. User i (i = 3,4,..., K) computes xgi) € H by

:cgi) = Prp) (xgifl) - ozlA(i)(:vgi))) and transmits this point to user (i + 1), where
user (K + 1) means user 1.

Step 2. Given acq(1 ) € H, user 1 computes x%) € H by

(3.1) all) = Py (x,(lK) — ap, AWM (azg)»

and transmits this point to user 2. User 2 computes :Ufll € H by

(3.2) 2, = Py (xg) — i A®) (xﬁl))

and transmits this point to user 3. User i (i = 3,4,..., K) computes xszrl € H by
(3.3) 01 = Poo (2450 = ana A9 (al,))

and transmits this point to user (i + 1), where user (K + 1) means user 1. User 1

then computes zﬁL bem by Calculatmg

(3.4) 2V = Zk o Zakxk .

User i (i =2,3,...,K) computes z,(%)Ll € H by calculating

n+1
(3'5) 7(3_1 : e akxk .
Zk+1 Ak ;

2Examples of (an)nen satisfying Conditions (C1)-(C3) are ay, := 1/(n+1)” (p € (0,1]).
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FIGURE 4. Algorithm 3.5 when K = 5 (The values in the dotted
frame are the values obtained by Algorithm 3.5. Each user transmits
its own computed value to its neighbor.)

Put n:=n+1, and go to Step 2.

Figure 4 illustrates the concept of Algorithm 3.5 when K = 5. The unique-

ness and existence of ng_)H (1 € I,n € N) in Equations (3.1), (3.2), and (3.3)

are guaranteed by Equation (2.3) and Proposition 2.3 (ii) and (iii). The possi-
bility of calculating x;l_)ﬂ (i € I,n € N) depends on the forms of A®) and C®.
Some important examples of the resolvents of monotone operators are given in [10,

Subsection 2.6]. zfﬁrl (1 € I,n € N) in Equations (3.4) and (3.5) is defined by

(1))n+1

the mean of (z;”);T;. This idea is based on the ergodic algorithm [7] for solv—

ing the variational inequality problem From zn 1= (1/ S ) ST ay, xk =

(1) S e {30, apz) +an+1xn+1}, user ¢ can compute zflll € H by using not

all 2\ (k=1,2,...,n+1) but 2 and 2 .
The following theorem constitutes the convergence analysis of Algorithm 3.5.

Theorem 3.6. The sequence, (zg}rl)neN (i € I), in Algorithm 3.5 converges weakly
to a unique solution to Problem 3.3.

3.3. Lemmas and Proof of Theorem 3.6. We first prove the following lemma:

Lemma 3.7. Let (Z,(jll)neN and (xSJ)rl)nEN (i € I) be sequences generated by Algo-
rithm 3.5. Then,

(i) (z ;ll)neN and ( 7(13—1)71EN (1 € I) are bounded;
(ii) for alln € N and for all y € C,

W _ 7 n
S P SR ) N o) FRN
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2
_ZZ ZH%H_%H H 3
k=0

(iii) for each i € I\{2},

~1)? .
(Zk 0 Qt1 £ ZHM;-H —Tpy H ) ] 18 bounded,
ne

where x§104)-1 = chfi)l (n e N).

Proof. (i) Equations (3.1), (3.2), and (3.3) and the boundedness of C® (i € I)
guarantee that (st)rl)ﬂEN c CW (i € I) is bounded. Moreover, the convexity of
C® (i € I), and Equations (3.4) and (3.5) ensure that (z 7(:3_1)71,61\1 ccW (iel).

Accordingly, the boundedness of C®) (i € I) implies that ( fh)Ll)neN is bounded.
(ii) Inequality (2.1) and Equation (3.1) guarantee that, for all y € C :=
Njer C9 = Nje; Fix(Pow) C Fix(Po) and for all k € N,

H%H 11H2 = Hpcm (ﬂfl(f.i)l — A <$I(<:—i)-l)) — Feo (y)H2
< [l - oweaa® (o) -
[ (5 — e a® () —0) - (2 - 0)||
= (o5 =) —awena® ()
B H (xk+1 - $k+1) ~ oA (%H) H
o =2 (50 (1))
- ka+1 B karlH — 2041 <$S+)1 xéﬂ’A(l) <x1(<1+)1)>

= Hmkﬂ - yH + 2041 <y - mI(fl+)1v‘4(1) ( k+1)> - H Tht1 — 121421H

Assumption (A1) implies that (y — xé_zl,A(l)(y» > (y — xl(c_zl,A(l)( ,(fl_zl» There-
fore, for all y € C and for all k € N, we find that

(3.6)

1 2 1
Hf’«"éll yH <ka+1 yH + 2041 <y_$§cl17A(l) (y)>_Hx’(“+1 xk+1H

cl) ¢

QOf+1

Inequality (2.1) and Equation (3.2) also imply that, for all y € C' :=
Fix(Pp(2)) and for all k € N,

o] = o (2 =14 (:£2)) - et
< (2 5) om0 = o o) v (a2

0 == (s -9 (1))

jel
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- Hxl(cl) - $1(21H2 — 20,41 <xx(f+)1 - xl(cl)7A(2) (331(@2+)1>>
o G o9 () -0 o2
Together with the monotonicity of A, this means

(2)

(3.7) |35 —

2 2 2
< Hxl(cl) —y” + 2041 <y xk_g_la > H L _xgcz—i)-lH :

For each i € I\{1,2}, Inequality (2.1) and Equation (3.3) guarantee that, for all
y € C C Fix(Pp) and for all k € N,

-] = o (s~ 0249 (52,)) - o]
<[ - o) mena? (&)
(il i) o ()
|t fyu s (o0 40 (51
‘ 1(;+1) xk+1‘ _20‘k+1<$1(cl1 ml(c—&-l)’A(l) (1’1@1»
= e o 20 {40 (1)) e o

Ter1 — Trpin
Hence, the monotonicity of A® implies that

(3.8)

:

1 7
xl(c-H) - xl(cjrl

’ 2

xk_;.l - yH + 2041 <y - $§g_)|_1a A® (y)>

Therefore, Inequalities (3.6), (3.7), and (3.8) ensure that, for all y € C' and for all
ke N,

1 (1) 1)
ka-i-l ?JH <H$k+1_yH + 20041 <y—xk+1, > ka-&-l k+1H

(K-1)
{ka—i—l _yH +20‘1’€+1<y xk-&-l? > ka-i-l k+1H}

1
+ 20841 <Zl - 33;421,14(1) () > - kaﬂ k+1H

o <

xk-i—l - x 1

<H% yH +zakﬂz< — 2, A0 (y >

+ 2041 <y - xz(ﬁZpA( ) (y) > - H%H - kaH

< {Hx(l) - yH + 2041 <?/ - xl(ﬁl’A@) (y)> N ka - xl(ﬁlH }

+2a,mz< 40 0) -3 i

xk-i—l - xk’-ﬁ-l
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K 1) |2
+ 20041 <y - :El(chl’A(l) (y)> - Hxl(€+)1 - xl(cJZIH

SHSCé —yH +204k+1z< $k+17 > Zngﬂl _xl(ﬁ-le

1)
- ka—l-l Ec+1 H

Summing this inequation from k& = 0 to k = m (m € N) gives, for all y € C,

’ m+1 yH < HLEO _yH +2Zak+1z< —[L‘k+17 7’) (y)>
S )

(i—1
ZH%“ Tht1 H _ZkaH_%H‘

0 1=3

Ms

B
Il

which implies that

_ Hxél) - yH2 <2 <§: Qp41Y — i ak+1$1ﬁlv AD (y)>

S k=0 k=0

() 2
ka—l-l xk—HH E:E :ka—i-l $k+1 H :

0 =3 k=0

~

Mg

e
Il

Consequently, we get
H (1)
<2 LA Hx — H

Do Q1 Z< m+1 Y )> Zk 0 Ok+1 Z b kH

icl
_sz 0 ZH Tpt1 — kz—&-ll)H

iii) Condition (C3) and the boundedness of (2" neN (2 € I) guarantee that, for all
n+1

y € C, the sequences, (||z6” —y|/ g aki1)nen and (Sie (y =201, AD () nen,
are bounded. From Lemma 3.7 (ii), we find that, for all n € N,

Akt1

ZkaH_ka H H H +22<y n+ ,A(Z)( )>7

[0}
Ek 0 ¥k+1 el

ZZkO

(077 |

Zk 0 k41 £ Z’ k“ &21” H H +2Z< 2 AD(y )>

Zk 0 Yk+1

Therefore, (3_)_ ||f'7k+1_95k+1)|| / > k=0 k41 )nen (i € I\{1,2}) and (325 ||95k+1_
:ck+1|| /> o Ok+1)nen are bounded. O

Lemma 3.7 leads directly to the next lemma:
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Lemma 3.8. Let (21" nen be the sequence generated by Algorithm 3.5. Then,
“ni1
(i) for each i € I, hmn%<>O ||znlill) - zn+1|| =0, where zT(LJj )= &21 (n e N);

(ii) limy, o0 Han — Zn+1 | =0 foralli,jel.

Proof. (i) Choose any i € I\{1}. From Lemma 3.7 (i) and (iii), there exist Mj,

Mg > 0 such that, for all n € N, ||z EZI% (Z P < Myoand ) ||z ,;:11 -
a:,(CZJ)rlHQ/ Y h—o Qkt1 < Ma, where :zzgffl) = asgll (n € N). Choose € > 0 arbitrarily.

Condition (C2) guarantees that m; € N exists such that «, < e for all n > m;.
Moreover, Condition (C3) guarantees that ms := ma(my) € N exists such that

Za H (i+1) —xk o Zak<e
—1

which implies that, for all n > msg,

+1 Za H (i+1) z)

Ok j—1

Accordingly, Equations (3.4) and (3.5), the convexity of || - ||?, and Condition (C1)
imply that, for all n > ng := max{mi, ma},

kla

<e.

n+1 2

(i4+1) (i4+1) (2)
‘ Fnt1 _Zn+1 e D DTl (7
Zk 1%
n—l—l
(z+1 2
— Zn+1
Ak k 1
_ (1+1 2
- n+1 o Ik
Ak k: 1
n+1
+ 1 (H—l 2
~—n+l

k=1 ¥k f— m+1

a n+1 0

m+1 +1) (i

<et o DL Hl’k T
2kt O g

(i+1)
<e n+1 Z H - ‘rk

2

2

2k=1 % &
< (14 Ma)e,
which in turn implies that lim, ||,zrnzjrr11 ) 21(121” = 0 for all ¢ € I\{1}, where
z,(f_ﬁrl) = zfll_gl (n € N) On the other hand, the triangle inequality ensures that,
1 (1+1)
for all n € N, |28, — 22| < ll2{ — 2000+ S5 1250 — =4 1|| Hence, we
find that lim,, Hzn_H - zfng = 0. Therefore, lim,,_, o Hszill) — zn_HH = 0 for all

1€ 1.
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(ii) Choose an 4,5 € I. If j > i, the triangle inequality and Lemma 3.8 (i) ensure

(1+1) A ip s .
that lim, o Hsz)rl n+1H < hmn—>oo Zj H n+1 nL | =0. Slmllarly, if j <1,
we find that lim, ||Zn+1 - Zn+1|| = 0. Hence, lim,,_ ||znJrl n+1 | = 0 holds
forall ¢,5 € 1. O

The next lemma follows from Lemmas 3.7 and 3.8:

Lemma 3.9. Foralli €1, (ZSJ)rl)nGN generated by Algorithm 3.5 has a subsequence

converging weakly to a point in VI(C, Zjel A(j)).
Proof. Choose an ¢ € I. From the boundedness of (z,(L))neN\{o} in Lemma 3.7 (i),
(4)

we can prove that a subsequence, (zn,)ien, of (zé))neN\{O} and a point, 2\ € H,
exist such that (zﬁff)leN converges weakly to z£ ). We shall show that z£) e C.

The closedness and convexity of C(c H) and (ZT(zig))ZEN c O guarantee that

Y e 0. Choose j € I\{i} arbitrarily. Then, from Lemma 3.8 (ii), we find that
lim;_, o ||zT(fZ) - 25”) || = 0, which means that (ZT(LZ))ZEN converges weakly to A e ),
Moreover, the closedness and convexity of C¥) and ( 7(3,))161\; c CU) guarantee that
zf) € O, Therefore, zf) cCWn N jen\ (i }C(j) =:C.

Next, we shall show that A e VI(C, 3. ; AY)). Lemma 3.7 (ii) ensures that,
for all y € C' and for all [ € N,

JjeI

H‘Tél)_sz <23 (y— ), 49))
Zk 0 ®k+1 B jel " '

The weak convergence of (zé{))leN (jeI)to 2V € C and Condition (C3) guarantee
that, for all y € C,

0<2Z< — 29 A0y )> <y—25f),zf4(j)(y)>-
J€erI jel

From the monotonicity and hemicontinuity of >, ., A®) (Assumption (Al)) and

Proposition 2.1 (i), we find that

<—z*,ZA ( >>forally€0

jel

161

which implies that A e VI(C, > (4)). This completes the proof. O

]EI
We can prove Theorem 3.6 by using Lemma 3.9:

Proof of Theorem 3.6. Choose an i € I. As shown in Subsection 3.1, the uniqueness

and existence of the point, z*, in VI(C, Zje 7 AW)) are guaranteed. Therefore,

from Lemma 3.9, z* = zg), where 2\ € VI(C. > jer AU)) is as in the proof of
Lemma 3.9. Moreover, Lemma 3.9 ensures that, for each i € I, there exists a
subsequence of (sz))neN\{O} such that it converges weakly to the unique point,
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z* € VI(C, > e; AW)). Therefore, we conclude that (zgil)neN converges weakly to
the solutlon to Problem 33 foralliel. O

4. APPLICATION TO NETWORK RESOURCE ALLOCATION PROBLEM

We shall apply Algorithm 3.5 to the following network resource allocation:

Problem 4.1. Suppose that Assumptions (A1)-(A6) are satisfied, where the util-
ity function, U®: H — R, of user i is strictly concave and continuously Fréchet
differentiable and A®) := —vi{) (i € I). Then,

find 2* € C such that Zu@ ) > Zu ) for all y € C.
iel el

By using Algorithm 3.5 and the relation between Equations (2.3) and (2.4), we
can devise the following unicast decentralized resource allocation algorithm:

Algorithm 4.2 (Unicast decentralized resource allocation algorithm).
Step 0. User 1 sets xg € H arbitrarily.

Step 1. User 1 computes :L‘(()l) € H by {ZC(()I)} = Argmax, o) UM (z) — ||z —
20|?/(200)] and transmits this point to user 2. User 2 computes $§2) € H by
{3352)} = Argmax, oo U (z) ||z — :C || /(2ay)] and transmits this point to user
3. User i (i =3,4,...,K) computes l‘g) € H by {xl } = Argmax, o) [UD () —

||z l 1)|| /(2041)] and transmits this point to user (i + 1), where user (K + 1)
means user 1.
Step 2. Given m,(l ) e H, user 1 computes 1:7(1) € H by

(40} i e ) 1o

reC) 20,
and transmits this point to user 2. User 2 computes 3:( ) 1 € H by

{x7(7,2-‘r)-1} = Axregél(lgx {L{@) (x) — 2ai+1 Hm _ 33511)

and transmits this point to user 3. User i (i = 3,4,..., K) computes xifil € H by

{alli} = Argmnax [U(")(x) - 2ai+1 = - =52 ]

and transmits this point to user (i + 1), where user (K + 1) means user 1. User 1

then computes z,(z JeH by Calculatmg

(1)

PASURES E akmk.
Ek 1 %%k

User i (i =2,3,...,K) computes ZT(Z_)H € H by calculating

n+1
) -
Zntl - n+1 k k :
k=1 ¥k }_;

Put n:=n+1, and go to Step 2.
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h
concave function over a closed convex set. If H = R” (L > 1), this problem can
be solved by using convex optimization techniques such as projection methods [11],
interior-point methods [6, Chapter III, 10 and 11], [26, Chapters 15-19], and fixed
point optimization algorithms [8, 12, 16, 33]. Some important examples in which

(@)

x,% 1 in Step 2 can be solved explicitly are given in [10, Subsection 2.6].
From Theorem 3.6, we reach the following conclusion:

The point, z (1 € I,n € N), in Step 2 is the unique maximizer of a strictly

Corollary 4.3. The sequence, (Zg_l)neN (1 € I), in Algorithm 4.2 converges weakly
to the unique solution to Problem 4.1.

5. CONCLUSION

This paper presented a unicast decentralized algorithm for solving the central-
ized variational inequality problem associated with the network resource allocation
problem. The proposed algorithm enables each user to adjust its optimal allocation
by using only its own private information and the transmitted information from the
neighbor user. Moreover, this paper presented a convergence analysis of the algo-
rithm. The analysis ensures that the algorithm converges weakly to the solution to
the centralized variational inequality problem.
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