Asynchronous Zeroth-Order Distributed Optimization
with Residual Feedback

Yi Shen, Yan Zhang, Scott Nivison, Zachary 1. Bell and Michael M. Zavlanos

Abstract— We consider a zeroth-order distributed optimiza-
tion problem, where the global objective function is a black-box
function and, as such, its gradient information is inaccessible
to the local agents. Instead, the local agents can only use
the values of the objective function to estimate the gradient
and update their local decision variables. In this paper, we
also assume that these updates are done asynchronously. To
solve this problem, we propose an asynchronous zeroth-order
distributed optimization method that relies on a one-point
residual feedback to estimate the unknown gradient. We show
that this estimator is unbiased under asynchronous updating,
and theoretically analyze the convergence of the proposed
method. We also present numerical experiments that demon-
strate that our method outperforms two-point methods under
asynchronous updating. To the best of our knowledge, this
is the first asynchronous zeroth-order distributed optimization
method that is also supported by theoretical guarantees.

I. INTRODUCTION

Distributed optimization algorithms have been used to
solve decision making problems in a wide range of appli-
cation domains, including distributed machine learning [1],
[2], resource allocation [3] and robotics [4], to name a few.
In these problems, agents aim to find their local optimal
decisions so that a global cost function that depends on the
joint decisions is minimized. Existing algorithms, e.g., [S]—
[8] often assume that the gradients of the objective function
is known and available to the agents. However, this is not
always the case in practice. For example, complex systems
are often difficult to model explicitly [9], [10]. Similarly, in
applications such as online marketing [11] and multi-agent
games [12], the decisions of other agents cannot be observed
and, therefore, the gradient of the objective function cannot
be locally computed. Finally, many distributed optimization
algorithms assume that all agents update their local decisions
at the same time, which requires synchronization over the
whole network and can be expensive to implement.

In this paper, we consider distributed optimization prob-
lems where a group of agents collaboratively minimize a
common cost function that depends on their joint decisions.
Moreover, we assume that the agents can only observe
and update their local decision variables, and that the gra-
dient of the common objective function with respect to
each agent’s local decision is not accessible. To solve this
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problem, zeroth-order optimization methods [13]-[16] have
been proposed that estimate the gradient using the values
of the objective function. Existing zeroth-order gradient
estimators can be classified into two categories, namely, one-
point feedback [13], [16] and two-point feedback [14], [15]
estimators, depending on the number of decision points they
query at each iteration. The first one-point gradient estimator
is analyzed in [13] and has the form

G(zp) = Muk’ (1)

"

where p is a smoothing parameter, u is sampled from
a normal Gaussian distribution N'(0,I,) and I, is an n
dimensional identity matrix. The estimator (1) requires to
evaluate the objective function at a single point zj + pug
at iteration k£ but usually suffers large variance which slows
down the optimization process. To reduce the variance of
the one-point gradient estimator (1), the works in [14], [15]
study the two-point gradient estimators

Gola) = f(@e + /W:) - f(xk)uk

fzg + pug) — fog — pug)
2p

that evaluate the objective function at two distinct decision

points at iteration k. Recently, a new one-point gradient

estimator has been proposed in [16], called the residual-

feedback gradient estimator,

Jzg + pug) — flop—1 + ltuk—l)u
I

that enjoys the same variance reduction effect of the two-
point gradient estimators (2) and (3) but only requires to
evaluate the objective function at a single decision point at
each iteration. We note that verbatim application of the above
centralized gradient estimators to the distributed problem
considered in this paper requires synchronization across the
agents. This is because the perturbation is according to
the full decision vector and required to be implemented
simultaneously. To the best of our knowledge, asynchronous
zeroth-order distributed optimization methods have not been
studied in the literature. If the objective function gradient is
known, asynchronous distributed optimization methods with
a common objective function have been studied in [17]-[19].
However, these works can not be directly extended to solve
the black-box optimization problems considered here.

In this paper, we consider a model for asynchrony where
a single agent is randomly activated at each time step to
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and G, (zx) = ug, (3

Gu(mk) = 4)



query the objective function value at one decision point or
update its local decision variable. Then, we propose an asyn-
chronous zeroth-order distributed optimization algorithm that
relies on extending the centralized residual-feedback gradient
estimator (4) so that it can handle asynchronous queries
and updates. Specifically, we show that the proposed zeroth-
order gradient estimator provides an unbiased estimate of the
gradient with respect to each agent’s local decision. Also, we
provide bounds on the second moment of this estimator, the
first of their kind for any asynchronous zeroth-order gradient
of this type, which we then use to show convergence of the
proposed method. As expected, the variance of this estimator
is greater than he variance of the estimator in (4), since other
agents in the network can update their decision variables
between an agent’s two consecutive queries of the objective
function.

We note that, almost concurrently with this work [20] pro-
posed an asynchronous zeroth-order optimization algorithm
that relies on the two-point gradient estimator (3). Unlike
the method proposed here, [20] assumes that when a single
agent queries the values of the objective function at decision
points xx + puy and xy (or xx — pug), the other agents in
the network cannot update their local decision variables even
if they are activated. This assumption limits the number of
updates the agents can make during a fixed period of time
and affects the performance of the asynchronous system.
Related is also work on distributed zeroth-order methods
for the optimization of functions that are the sum of local
objective functions, see [21]-[24]. However, these methods
assume synchronous updates.

The rest of this paper is organized as follows. In Section II,
we formulate the problem under consideration and present
preliminary results on zeroth-order gradient estimators. In
Section III, we present the proposed asynchronous zeroth-
order distributed optimization algorithm with residual feed-
back gradient estimation, and analyze its convergence. In
Section IV, we numerically validate the proposed algorithm
and in Section V we conclude the paper.

II. PROBLEM FORMULATION AND
PRELIMINARIES

Consider a multi-agent system consisting of N agents that
collaboratively solve the unconstrained optimization problem

min_ f(z), ®)

where the cost function f is non-convex and smooth, x :=
(x1,...,2N) € R is the joint decision vector, and z* € R™
is the local decision vector of agent ¢ € {1,..., N}. We first
make the following assumptions on the cost function f.

Assumption 1. The cost function f(x) : R™ — R is bounded
below by f*. It is Lg-Lipschtiz and Ly-smooth, i.e.,

[f (@) = f)l < Lol = wll,
Vi) =Vl < Lille =yl

forall x,y € R™.

As shown in [14], L;-smoothness is equivalent to the
condition;

7)) = (VS @)y =2 < 5 e = ol ©

for all z,y € R™. For each agent 4, define the local smoothing
function:

1 1 2 .
fui (@) = ;/f(x+ﬂiui)€_§l‘uil‘ dus, (7)

where x; = [e~2ll*dyi. The random sampling vector
u; = {u},...,uN} € R" is a vector of all zeros except for
the entry u! that is sampled from A(0, I,,,).! Note that f,,
preserves all the Lipschitz conditions of f as proved in [14].
Specifically, we have the following lemma.

Lemma 1. Under Assumption 1, we have that , for all agents
i, fu.(z) : R™ = R is Lo-Lipschtiz and L,-smooth.

As a result, (6) also holds for f,,, which allows us
to bound the approximation errors of f,, and V;f,, with
respect to (w.r.t.) to f and V, f, as shown in Lemma 2 below
that is adopted from [14]. In Lemma 2 and the following
analysis, we denote by V f(x) € R™ the gradient of f(z).
Moreover, we define by V,f(z) € R™ the projection of
V f(z) onto the index ¢ by setting the entries of V f(z) not
equal to 7 to be 0.

Lemma 2. Under Assumption 1, the cost function f and
its corresponding smoothed function f,, satisfy Vi €
{1,...,N}

2
F(@) = J@)| < 5 Lans, ®)

IVifui(x) = Vif ()] < %Ll(ni +3)%2. (9

Next, we define the model that the agents use to asyn-
chronously update their decision variables.

Definition 1 (Asynchrony Model). At each time step, one
agent is independently and randomly selected according to
a fixed distribution P = [p1,...,pn]. The selected agent i
can query the value of the cost function® once and update
its local decision variable, while the decisions of the other
agents {x7} ;4 are fixed. The agents only communicate with
a central entity that has access to the global cost function
but not with each other.

Remark 1. Definition 1 can be satisfied when all agents
make queries and update their decisions according to their
local clock without any central coordination. Specifically, let
the time interval between each agent’s consecutive queries
be called a waiting time. Then, if each local waiting time is
random and subject to an exponential distribution, according
to Chapter 2.1 in [25], Definition 1 will be satisfied.

'In the following analysis, we drop the agent index i in u; for simplicity.
2Here, we assume that each agent receives noiseless feedback f(z). The
proposed method can be extended to noisy feedback with bounded variance.



III. ALGORITHM DESIGN AND ANALYSIS

In this section, we present the proposed asynchronous
zeroth-order distributed optimization algorithm and analyze
its convergence rate. To do so, we first propose an asyn-
chronous zeroth-order gradient estimator based on the cen-
tralized residual feedback estimator (4). For every agent 1,
at time step k, this estimator takes the form

f(@r + piug) — f(@p—nm + pivk—nr)
i

where k — M is a random index denoting the iteration when
agent ¢ conducted its most recent update. This index takes
values on a global time scale. The random sampling vector
uy, is as defined in (7). Note that G, is different from the
centralized zeroth-order gradient estimator (4), where uy, is
a perturbation along the full decision vector z. Here, G,
estimates the gradient by perturbing the function f along
a random direction restricted to agent i’s block of the full
decision vector x and uses the previous query to reduce the
variance. Indeed, G, provides an unbiased gradient estimate
of the corresponding smoothed function f,, restricted to
agent ¢’s block, as shown in the following lemma.

G () = ug, (10)

Lemma 3. For each agent i, we have that
E [Glh (Ik)] = vifm (xk)

Proof. Taking the expectation of both sides of (10), we
obtain that

(G (o)] = B |

Mg
where the second equality follows from the fact that xy_ s

and ug_ ps are independent from wuy. The last equality follows
from the definitions of f,,, and V;f,,. 0 0

flog + pive) — f(@r—m + ,uiuk—M)uk
Hi ’

k:| = Viflh‘, (Ik)v

Remark 2. Note that both G, (xi) and V;f,, are vectors
in R™ with entries equal to zero at blocks other than 1.

Using the local gradient estimate G, (xy), we can define
the update rule for every agent i as

(1)

where «; is the step size. The proposed asynchronous
zeroth-order distributed optimization algorithm with residual
feedback is described in Algorithm 1°.

Without loss of generality, we assume that decision vari-
ables z¢ € R” of all agents ¢ have the same dimensions, and
that the step sizes and smoothing parameters of all agents
are also the same, ie., o; = « and u; = p. To analyze
the convergence of Algorithm 1, we need to bound the
second moment of the proposed gradient estimator G ,, ().

Tpy1 =z — oGy, (wr),

3Note that, we can also extend (2) for asynchronous problems and design
the algorithm thereof. The lemmas and theorems proved in this paper can be
easily adapted to this case as well. In Section IV, we will compare these two
gradient estimators empirically. However, the extension of (3) is non-trivial.
It can be verified that Lemma 3 does not hold for the extension of (3). We
leave it as future work.

Algorithm 1 Asynchronous Zeroth-Order Residual Feedback

Require: sampling rate p; with Zf\il p; = 1, decision
variable z, smoothing parameter p; and step size «;
for all agents 7. Set the iteration counter ¢ = 0 and let
T be the maximum number of iterations.

1: for t < T do
2: sample an index i; according to P(i; = 1) = p;
3 sample u’ ~ N(0, I,,,)

4; query the function value f(x + p;u)

5: compute G, according to (10)

6 update local decision z* + z* — ;G (2)

7: update the time step counter ¢ <— ¢ + 1

8: end for

However, under the asynchronous framework considered in
this paper, there can be a random number of agents updating
their local decision variables between the two queries made
by agent ¢ at time steps £ and k£ — M in (10). These
updates by other agents introduce additional variance into
the estimator (10) compared to the variance of the centralized
estimator analyzed in [16]. Next, we analyze the effect of the
asynchronous updates on the second moment of the zeroth-
order gradient estimator. To the best of our knowledge, this
is the first time that a bound on the second moment of a
zeroth-order gradient estimator is provided for asynchronous
problems. An additional contribution of this work, is that the
proof technique presented below can be extended to obtain
similar results for the two-point gradient estimator (2).

Lemma 4. Let Assumptions 1 hold under the Asynchrony
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Model, ana; ('1eﬁneb by E[|Ga(ze)|”] = Eik[Eu[k]ii[k—l]
|G (@) |7 [in = 1]], where upy = (uy, ..., ug) and ig) =
(i1,-..,ik), Then, running the asynchronous Algorithm I,

we have that E[||G,1(a:k)||2] satisfies

E|IGa(0)I]

mL20%k .
< Y (1 ) "B [IGa(n )] (12
m=0

+4L5 (4 +n)* +0n?%),

where pmin = min; p;, and the expectations are taken w.r.t.
the sequence of random exploration directions {uy} and the
sequence of random indices of activated agents {iy}.

Proof. Suppose that at time step k, agent ¢ is selected. Taking
the second moment of G, and using equation (10), we we
have*

2. .
Euepies) |G @Il e =] <

(f (e + paun) — f(@n—ns + patte—nr))” ||uk||2] (13)

E
p?

4To simplify the notation, when it is clear from the context, we
drop the subchript of the expectation and the co;lditional event, e.g.,
Bl (@0)11%] = Eupyy iy (1G: (wi)lik = ]2,



Notice that

(f(xn + piug) — f(Tr_nr + patie_ar))?
< 2(f(xr 4 paur) — f(@r_nr + piug))”

a (14)
+ 2 (f(@ronr + pawe) — f(@ronr + piu—nr))? -
b
Substituting (14) into (13), we obtain that

Eugepiesy |G ) i = ]

2a + 2b
<& |22 ]

7,

2L2 ka — xk_1u||2 2 2b (15)

<E |2 3 lurl™| +E | =5 [lu kl®
1 7
21270 2b

< 210 [Jox — o] + [ G ul?].

where the second inequality holds due to Lipschitzness of f
and the last inequality holds since xy —x_ s is independent
from uy, and E[|jug||*] = 7. We first bound the second term
in the right-hand-side of (15). Specifically, we have that

2b
E [Mg ||uk||2] <E [2L(2) lur — wp—ar|? HUkHQ}

< B [4L3 (Jlunll® + N ar ) )]

< B [4L3 fuell"] + E [4L3 llup-aa1*] E [llee ]
<AL ((4+n)?+n%),

(16)

where the first inequality holds due to Lipschitzness of f,
the third inequality holds since uy_ps is independent from
uy, and the last inequality follows from Lemma 1 in [14].

Next, we bound the first term in the right-hand-side of (15)
containing the second moment of xj; — x;_ps. Given that
agent 7 updates at time step k, we can partition the sequence
of all past updates into k events A° = {M = m}, where A¢,
represents all sequences of updates such that the most recent
update by agent 7 is at global time step k — m. In particular,
Al indicates that agent i has not been updated before and
k is the first time that this agent gets updated. It is easy
to see that the sets {A? }* _, are disjoint and contain all
possible sequences of updates by the team of agents. Using
the definition of these events, we can rewrite the conditional
expectation of ||z, — zx_s||” as

Y, =E

2. .
iy [k = @l ik = ]
a7

k
=3 E., [|xk — oAb i = 1] P(AL).

m=1

Equation (17) can be rewritten as

Z ]m — w145 | P(AL)

3 2

|45, | P(A)

m—
E (-1 — Tp—1-1)
=0

3
I

m Z (ki — mr—1—1)[I” |AL, | P(AL,),
L =0

IA
] =
!

3
I

where the lgst inequality holds due to the fact that
(Zfﬂ 1am> < kY _ a2, We first collect all the

terms contalmng e — zk_1|°, which we denote by {Y; :
|#x — 2x_1]°}. Then, we have that

k
{Y: ¢ o — 2|} Z [\Ik — a1 || 4], | P(AL,)
k —
<k Y E [lan — @i 145 P(4L)
m=1
— kE [ka . xk_luﬂ , (18)

where the last equation holds by the definition of condi-
tional expectation. Next we collect all the terms containing
|zp_s — xp_s_1|” for all s € {1,...,k — 1}. Specifically,
we have that

{K : Hmkfs - xkfstHQ}

k
= E|||@g_s — zr_s—1]* |A}, | P(AL,
Xom L LC
k
<k 30 E [k - meoa P47, B(AL,).
m=s+1

We claim that the right hand side of (19) satisfies the
following equation

k
B
m=s—+1

= kP(AY)E |:ka—s - xk—s—lﬁ ;

ic %
where A%, = 1AL

ms+

E [l = @i |* |47, B(AL)
(20)

. To see this, we first observe that
E [llzx-s = oks1?]
k
=3 B [llan-s — an-sa 17145, | P(AL,)
m=1

—E (25 — oo 145 P(AL)
+ B |llzk-s — zx-s- |1 |A%, | P(AL,),

2n

where A%, = U3 _ A’ and A, is the complement
of Aj.,. The second equality follows from the property
of conditional expectation of disjoints events. Note that



Ellak—s — wx—s 1| |AL] and Efflax—s — s 1||* |ALS,]
are equal. Specifically, event A}, and event A}, only differ
after time step k — s, where A, contains all sequences of
updates where i update after k — s and A%, contains all
sequences of updates where ¢ does not updates after k£ — s.
Since both events A%, and A%, do not affect the agents’
updates before time step £ — s, we have that

E llzk-s — or-sa I 1AL,

Combining the above equality with (19), we have that

E |:||xk—s - -Tk—s—1||2:| =

k
YD B |llees = weana 145 P(A7)

m=s+1

= KP(ALE [llza—s — 2x_s P14

= KP(ALE [lloe—s — zisn]?]

which completes the proof of (20). Then, we can bound Y;
in (17) by combining (18) and (20) and have that

E {lek - xk—Mllﬂ < kE [lek - xk—lﬂ

+kz Azc

By definition, we have P(A? ) = p;(1 — p;)™ ! for 1 <
m < k, and P(A%) = (1 — p;)* for m = k, where p; is the
probability of agent ¢ being sampled at each time step. As a
result, P(A%, ) = (1 —p;)™. Substituting these probabilities
into (22), we have that

[Ilwk—m - xk_m_lllﬂ )

E llz — zx-n’]

k—1 , (23)
S k (1 7pmin)mE |:H-:Ck—m - Ik—m—l” :| )
m=0
where pnin = min; p;. Substituting (23) and (16) into (15),
we get that

E |G, (@) ]

2020k 2 .
< Z0E S (1= puin) " E [ — 2|
Ki m=0
+4L5 (4+n)* +7n?).
Recall that all expectations from the beginning of the proof
are taken conditioned on the event {i;, = i}. Now, taking the
expectation w.r.t. ¢, on both sides of (24), and substituting
the step size o and smoothing parameter . into (24), we get
that

E [ Galan)]’]
L2k
S + Z(l 7pmin)m]E

K m=0
+4L% (4 +n)* +1n?),

(24)

(16 @)

where E[|@i—m — @x-m—1]"] = ®E[| Gz (2x—m—1)|*] ac-
cording to the update rule (11) and the definition of E[||Gj|?]

as in Lemma 4. The proof is complete. U O

Lemma 4 indicates that the second moment of the zeroth-
order gradient estimate at time step k is related to the second
moments of all previous gradient estimates. Specifically, the
effect of the second moment of the past gradient estimates
on the current estimate diminishes geometrically over time.
Next, using Lemma 4, we present a bound on the accu-
mulated second moments of the residual-feedback gradient
estimates from k = 0 to 7" — 1, which we will later use to
prove our main theorem.

Lemma 5. Let Assumptions 1 hold under the Asynchrony
Model. Then, running the asynchronous updates Algorithm 1,
we have that

= 2 1-p 2
> E[IGu@0l"] < 7= B (1G]
1-8 Y
T -1 M — M
R T ey R Tp
where v = MQQ(TD B = 1= puinn M =

I
4132 ((4 +n)? + ﬁz) and provided with 0 < v+ 3 < 1.
The proof follows from Lemma 6 in the Appendix.

Theorem 1. Let Assumptions 1 hold under the Asynchrony
Model. Moreover, run the asynchronous algorithm Algo-
rithm 1 for T iterations and let T be uniformly randomly
selected from T iterations. Then, selecting the step size

\/Im and the smoothing parameter |1 = M we

have E [HVf( )HQ} < O@T3). "

Proof. Substituting x4 and z, in the version of (6) for the
smoothed function f,,,, we obtain that

fui (Tr11)
L
< s (@) + (Vs (@r), 1 — k) + 71 lzkr — 2

= fus(@n) = a(Vifu, (21), Aig) = allVifu (i)

La
+ = |G ),

(25)
where A; = G, (xr) — Vifu,(xr). The first equality
follows by (11) and the fact that (Vf,, (zx), Tx+1 — Tk) =
(Vifu,(xk), Try1—2xx), which holds since z41 and z, only
differ at block 4. Taking expectation w.r.t. uf) and 4j;_q) on
both sides of (25) conditioned on the event {i;, = i}, we get
that

E [ ()] = B [fus (241)]
@ (26)

E [I Vi @0)l?] <

+ POE [, (@)

where the inner-product term (V; f,,, (zx), A; ) disappears
since E[A; ;] = 0. According to Lemma 2 and using the fact
that (a + b)? < 2a? + 2b2, we have

,uZZL12(TLi + 3)3

IVif (@)I* < 2 Vif (@) 27



Combining (26) and (27) and, we obtain that

E [f#z (xk)] —E [flh (xk+1)]
@ (28)
3)3,

SB[Vl <

Lia 1
+ Z0E (16 (@0)lIP] + 312La2(0 +

where the last term follows by substituting the common
smoothing parameter 1 and agents’ dimension n. Taking
expectation on both sides of (28) w.r.t. i;, we have that

LB [Buyi s (900 i = ]
<E[f,;(:ck)]— [f7(@r41)] (29)

«
Ll()é

+ PO |G ] + 5L+ 3,

where Elfa(e)] = Eiy[Eupi U @i = i
and E[fp(2r11)] o= B [Buyyipy [, (@rr1)lie = ).
E[||Ga(zr) 1] follows from the definition in Lemma 4. Next,
we show that the left hand side of (29) satisfies

2. .
E;, [Eu[k];i[k—l] [Hvlk f(xk)” |7'k = Z]]
> PninBugyy iy |V F (@)l - (30)

To see this, by definitions of the projected gradient as in
Section II, since V;f(xy) is only nonzero at block i, we
have ||V f(z)|* = Zivzl |V f (zx)||*. Therefore, we can
further get that

N

2
Eu[k]ﬂ'[k] va(xk)” = Z

=1

N
2. R
2: wnviven Vi (@)l lis, = 4],

U] % [k] ||V f(mk)H

€19

where the second equality holds since xj, is independent from
ix. Therefore, according to (31), to show the inequality (30),
it is sufficient to show E;, [Eqy i, 1][||Vlkf(xk)|\2 lix =
il > puin Xy Bugy i [IVi f () [* [ix = ] This is
simple to prove because E; k[E i Vi f @) l)? Jix =
il = 22 Piluyy gy [||V11f(ka)|\ li. = i]. Therefore,
inequality (30) is true. Substituting (30) into (29) and then
summing (29) from k = 0 to T — 1, we have that

T-1

« 2 )
+ZE%M%WM W L2+ s

k=0

E[fa(zr)]

(32)

Applying Lemma 5 to (32), we get that
T—1

P S~ IV @o)l?] <
k=0
E[fa(zo)] = E[fa(zr)] L 1-8
- T G e
Lla 1-— B 9 ,UQ 9,
Tmﬁ {HGQ(-%'O)H } + 7[11 (n+ 3)3T
Lla%]\/[ 33
2 (1-(+8)7 .

where v, and M are as defined in Lemma 5. Selecting
W= 2TL° and o = 7”’; we have v < == and 1 — (y +
6

() > P Substituting these values into (33) and omitting
the negatlve term, we obtain that

E [f“ (CUO)]

T-1
75 S E[I9s@f] < % ars
mln min 1 (34)
+L1fvp CFE (1G] + 1T

+ 20202 Ly % (R + 3)°T'3,

where f7 is a lower bound on E[f(z)]. The existance of
such lower bound is due to (8), the definition of E[f; ()] and
Assumption 1. The result in Theorem 1 follows by dividing
both sides of the above inequality by 7. O O

The convergence rate shown above has the same order as
that of applying the residual-feedback gradient estimator (4)
to optimize a stochastic objective function as shown in [16].
This is because of this asynchronous scenario, the updates
conducted by the other agents between two queries of a given
agent introduce noise in the function evaluations from the
perspective of this given agent. Furthermore, the bound on
the non-stationarity of the solution in (34) increases as ppyin
becomes smaller. In practice, it means that the convergence
of Algorithm 1 slows down if one of the agents is activated
less frequently than others.

IV. SIMULATIONS

In this section, we demonstrate the effectiveness of the
proposed asynchronous distributed zeroth-order optimization
algorithm on a distributed feature learning example common
in Internet of Things (IoT) applications. All the experi-
ments are conducted using Python 3.8.5 on a 2017 iMac
with 4.2GHz Quad-Core Intel Core i7 and 32GB 2400MHz
DDRA4.

Specifically, we consider the biomarker learning example
described in [26], where a network of health monitoring edge
devices collect heterogeneous raw input data {D; ;}i—1.n,
e.g., different types of biosignals. Then, each device encodes
its local raw data D, ; into a biomarker d; ; via a feature
extraction function ¢(Di7j;mi), e.g., a neural network with
weights x;, and sends it to a third-party entity that uses the
collected biomarkers as predictors to learn a disease diagno-
sis for user j. The goal of the edge device i is to learn a better
feature extraction function ¢(-;x;) to help the third-party



entity to make better predictions. In practice, the prediction
process at the third-party entity can be complicated and hard
to model using an explicit function. Moreover, it may need
to remain confidential. As a result, the edge device cannot
obtain gradient information from this third-party entity. In the
meantime, it is unreasonable to expect that the edge devices
can update their feature extraction models synchronously or
that they know the other edge devices’ feature extraction
models and parameters. Therefore, this problem presents
an ideal case for the asynchronous distributed zeroth-order
method proposed in this paper.

For simulation proposes, in this section, we assume that
the third-party entity uses the logistic regression model

P(yj;d;) =1/(1 +exp (—y;W'd;)), 35)

where j represents the data point index, y; = {1, —1} and
d; denote the label and predictors for data point j, and
Wr is a fixed classifier parameter. Specifically, let d; =
[d1,...,dn ;)" represent the concatenated biomarker vec-
tor. The agents aim to collaboratively minimize the following
loss function

b
fHzi}izin) = —% Zlog (P(yj;d; (- {zitiz1n)),
=1
(36)

where J is the total number of data points.

Next, we apply the proposed Algorithm 1 to this dis-
tributed feature learning problem and compare its perfor-
mance to an asynchronous extension of the centralized two-
point gradient estimate (2) defined by

G (2) = f($k<+ﬁwuk)—-f($k—A4)uk,
Hi
where xj;_ s is the most recent decision point agent 7 queries
at iteration k — M.

Note that the convergence of the stochastic gradient de-
scent update (11) using the asynchronous two-point estima-
tor (37) has not been studied yet. We compare our proposed
algorithm to the one with (37) simply to demonstrate the
efficacy of our proposed approach. Specifically, we consider
a network of 5 agents who collaboratively deal with J = 20
data samples. The feature extraction model ¢(-; ;) at agent
i is a single layer neural network with the input D; ; € R'°
and a single output d; ; € R. The activation function of
the neural network is the sigmoid function. The weight
of the neural network at agent 7 is denoted as x;, which
is initialized by sampling from a standard Gaussian distri-
bution. We apply both the asynchronous residual-feedback
gradient estimator (10) and the asynchronous two-point
gradient estimator (37) to solve this problem. Specifically,
for both gradient estimators, we run 10 trials. In addition,
the smoothing parameter is ;4 = 0.1, and the stepsizes «
for gradient estimators (10) and (37) are selected as 0.5
and 0.5, respectively, so that they both achieve their fastest
convergence speed during 10 trials of experiments. At each
iteration, each agent has equal probability to be activated.

(37)

—— Two-point method
—— Residual-feedback method

2
= 0.70
0.65
0.60
0.55
0 1000 2000 3000 4000 5000
Query Complexity
Fig. 1. Convergence results of the distributed feature learning problem.

The red curve is obtained by applying the asynchronous two-point gradient
estimator (37) and the blue curve is by the asynchronous residual-feedback
estimator (10). The y axis denotes the value of the loss function (36) and
the x axis represents the number of queries made in total by the team of
agents. The shaded area around each curve represents the standard deviation
of the function values over 10 trials.

The comparative performance results of using the two
zeroth-order gradient estimators (10) and (37) are presented
in Figure 1. We observe that during 10 trials, asynchronous
learning with the residual-feedback gradient estimator (10)
converges faster than asynchronous learning with the two-
point gradient estimator (37). This is because the asyn-
chronous residual-feedback gradient estimator (10) is subject
to almost the same level of variance as the two-point gradient
estimator (37), but can make twice the number of updates
compared to the two-point gradient estimator (37) for the
same number of queries. Note that we compare the two
algorithms in terms of the number of queries rather than
the number of updates, because the number of queries
corresponds to the length of the global wall time required
to run the algorithm.

V. CONCLUSIONS

In this paper, we proposed an asynchronous residual-
feedback gradient estimator for distributed zeroth-order op-
timization, which estimates the gradient of the global cost
function by querying the value of the function once at each
time step. More importantly, only the local decision vector
is needed for estimating the gradient and no communication
among agents is required. We showed that the convergence
rate of the proposed method matches the results for central-
ized residual-feedback methods when the function evaluation
has noise. Numerical experiments on a distributed logistic
regression problem are presented to show the effectiveness
of the proposed method.

APPENDIX

Lemma 6. Consider a sequence of non-negative real num-
bers {V};} with the following relations for all 1 <k < T—1,
provided with 0 < v+ 8 < 1,

Vi <9 (Vie1 + BVi—a + -+ + B 1W) + M,



where M is a contant, then we have

1—B—y(y+ B!
L—(v+5)

Vi <y(y+ B +

In addition,

T-1 -8 1-8
2 VSt (T U
Y

—2M
(1=(+5)

Proof. Fix some k = K. We have

Vi

<y (V-1 +BVk—a+-+ B W)+ M
<Yy +B) (Vk—a + -+ BE2Vo) + v M + M

Repeat the above process, we obtain that

Vic <y(v + B)5 2 (Vo + M + V)
K-2
+y ) (y+B)M M
k=0
:,Y(,Y+/8)K—1VO + 1_ ﬂ - 7(7"’/6)[(_1

1-(y+8) ’

which completes the first part of the proof. Summing Vj
from O to 7' — 1, we obtain that

T—1 T—1
- 1-B—q(y+ B!
ka—z@mm’“ W+ M
= Pt 1—(y+8)
+ Vo
1-p 1-p
=W+ T -1)———
I CE N M e oE )
T
(1—-(v+8)’°
which complete the proof of the lemma. O O
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