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ABSTRACT This paper is devoted to the distributed optimization problem of heterogeneous multi-agent
systems, where the communication topology is jointly strongly connected and the dynamics of each agent
is the first-order or second-order integrator. A new distributed algorithm is first designed for each agent
based on the local objective function and the local neighbors’ information that each agent can access. By a
model transformation, the original closed-loop system is converted into a time-varying system and the system
matrix of which is a stochastic matrix at any time. Then, by the properties of the stochastic matrix, it is proven
that all agents’ position states can converge to the optimal solution of a team objective function provided the
union communication topology is strongly connected. Finally, the simulation results are provided to verify
the effectiveness of the distributed algorithm proposed in this paper.

INDEX TERMS Distributed optimization, multi-agent systems, heterogeneous, nonuniform stepsizes.

I. INTRODUCTION
Recently, distributed control theory has gained the fast
progress due to the traditional centralized control methods,
such as [1], [2], have been unable to meet the demands
of control engineering. As a basic problem of distributed
control, especially, consensus problems with or without con-
straints have received huge interests from many fields, such
as systems and control, computer science and mathematics,
and many excellent results have been reported. For example,
consensus problems of first-order and second-order multi-
agent systems with communication time-delay were solve in
[3]-[6]. Then, convex and nonconvex constrained consensus
problems were considered for discrete-time and continuous-
time multi-agent systems in [7]-[9], some effective dis-
tributed algorithms were designed and some consensus con-
ditions were obtained.

As the further development of consensus, the distributed
optimization problem has attracted wide attention due to its

The associate editor coordinating the review of this manuscript and
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potential applications in signal processing, sensor networks,
machine learning, distributed estimation, energy manage-
ment problems in smart grids, event-triggered control prob-
lems, fast convergence problems and so on [10]-[20]. The
main task of distributed optimization is to design proper
distributed algorithm based on local information that each
agent can access to force all agents cooperatively find the
optimal solution of a team objective function. For first-
order multi-agent systems, the subgradient method was intro-
duced to optimize a sum of convex functions [21], [22].
Then, these results were extended to continuous-time
situations [23]-[25]. Meanwhile, the continuous-time zero-
gradient-sum and Newton-Raphson algorithms were pro-
posed in [26], [27] to assure that all agents can find the
optimal solution of a team objective function. Furthermore,
under the balance condition, the distributed continuous-time
optimization problem was solved and the corresponding
convergence rate was also analyzed in [28], [29]. Taken
the identical or nonidentical constraint sets into account,
the distributed optimization problems were solved by a sub-
gradient projection algorithm for general convex objective
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functions [30], [31]. In addition, a distributed algorithm was
introduced to solve the nonuniform unbounded constrained
optimization problem in [32]. For second-order multi-agent
systems, by introducing intermediate variables, the optimiza-
tion problems were solved in [33], [34] when the objective
functions are strongly convex. To reduce the cost of com-
munication, some distributed algorithms with nonuniform
gradient stepsizes were designed to minimize the general
convex team objective function [35]-[37].

Most of the existing results on distributed optimization
problem assumed that all agents’ dynamics are the same-
order integrators. In reality, the different agents might have
different dynamics due to the restriction of real environment,
the corresponding system is always said to be heterogeneous
systems. The consensus problems of heterogeneous multi-
agent systems with or without constraints were extensively
studied in [38]-[42]. However, to the best of our knowledge,
there is no works on the distributed optimization algorithm of
heterogeneous multi-agent systems.

In this paper, we mainly study the distributed optimization
problem of heterogeneous multi-agent system with jointly
strongly connected communication topologies. The main
contributions of this paper are as follows:

(1) In contrast to [21]-[24], [26]-[31], [33], [34], where
some algorithms were proposed to solve the distributed opti-
mization problems, but they assumed that the objective func-
tion is strictly convex or the gradient gains are constant, this
paper deals with the situation of the general convex objective
function and nonuniform gradient gains, which make our
analysis be more complicated.

(2) In contrast to [25], [32], [35], [37], where the distributed
optimization problems were studied for first-order or second-
order multi-agent systems, this paper extends these results
to heterogeneous multi-agent systems including first-order
and second-order integrators simultaneously, which brings us
more challenges and difficulties due to the inconsistency of
each agent’s dynamics.

(3) The proposed algorithms and analysis methods in
[21]-[35], [37] are not applicable because we not only need
to deal with first-order agents but also second-order agents.

(4) In contrast to [38]—[42], where only consensus problem
was considered, this paper not only considers the consensus
but also optimization index, which makes our closed-loop
system be nonlinear essentially due to the existence of gra-
dient terms and brings us more challenges in convergence
analysis.

To overcome these difficulties, a novel distributed algo-
rithm with nonuniform stepsizes (gradient gains) is first
designed based on the local objective function and the local
neighbors’ information that each agent can access. By a
coordination transformation, the original closed-loop system
is changed into a new one, the system matrix of which is
a stochastic matrix. Then, by the properties of stochastic
matrix, we prove that all agents can reach an agreement
on their position states and the team objective function is
minimized at the same time.
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Notations: In this paper, R" represents Euclidean space
with dimension r. ||x|| represents the Euclidean normal of
a vector x. For a matrix A, AT represents its transpose. I,
represents identical matrix with dimension r. @ represents
kronecker product. 1 represent a vector with all of its entries
being one.

Il. PRELIMINARIES

Let G(k) = (Zyy4n, £(k)) be a directed graph at time k, where

Tnsn = {1,--- ,m + n} is the set of nodes and E(k) is the

set of edges at time k. a;;(k) > 0 if and only if (j, i) € £(k)

and a;i(k) = O for all i. Let Nj(k) = {j € V : (j, i) € E(k)}

be the neighbor set of node i. The Laplacian L(k) of G(k)
n

is defined as [L(k)]; = Z aji(k) and [L(K)]; = —ayi(k)

for all i # j. The unionj graph of some graphs is a new
graph whose node set is the same as each graph and edge
set is the unions of the edge sets of these graphs. A series
of edges (Vi,, |, Vi) (Vipy 5> Vip_1)s -+ » (Viy, Vip) is called a
directed path from node v;, to node v;,. A directed graph
is said to be strongly connected if there exists at least one
directed path between any two different nodes.

Ill. MAIN RESULTS

Consider a discrete-time heterogeneous multi-agent system
consisting of m > 0 second-order agents and n > 0 first-
order agents. Let G(k) be the directed communication graph
among all gents at time k and L(k) be its corresponding
Laplacian. Let Ly(k) and Ly (k) be the Laplacian matrices of
the graphs composed of second-order agents and first-order
agents respectively. Thus, the Laplacian matrix of G(k) can
be partitioned as

Ls(k) +Dsf(k) _Asf(k) i|
—Ask) L)+ D) |’

where Ayr(k) and Ag(k) are the corresponding sub-blocks
of L(k), N;ys(k) and N; (k) are the ith agent’s first-order
and second-order neighbor sets respectively, clearly, Nj(k) =
Ni,s(k) U Ny g (k),

Dy (k) = diag{zjew(k)alj(k), . ,ZjeNn1f(k) ami(k)},

Dg(k) = diag{zj

Lk) = [

am+1,j(k), - - -
6]vm-%—l,.v(k) " J ’ ’

Zje/vmﬁ,x(k) aj(k)}-

Suppose the dynamics of each second-order agent is

xi(k + 1) = xi(k) +vi(k)T

vitk + 1) = vi(k) + w;(k)T, i € 1y, ey

where x;(k), vi(k), ui(k) € R? are the position state, velocity
state and control input of the ith agent at time k respectively;
In={1,2,--- ,m}; T > 0O is the sample time. Suppose the
dynamics of each first-order agent is

xi(k + 1) = xi(k) + wi(k)T, i € Lyyn —Ln, (2
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where x;(k), uj(k) € R are the position state and control
input of the ith agent at time k respectively.

The objective of this paper is to design a distributed algo-
rithm based on local information each agent can access to
drive all agents reach an agreement and minimize the follow-
ing team objective function

m+n

f) =) fils), seRY, 3)
i=1

where fi(s) : R? — R is the local differentiable convex
objective function only accessed by the ith agent, i € Z,,,4,.
To solve this problem, the following assumptions are neces-
sary.

Assumption 1 [25]: Suppose X; = {x € RI|Vfi(x) =
0}, i € Zpy4n are all nonempty and bounded.

Let X be the optimal solution set of the team objective
function f (s), then all X; and X are nonempty bounded closed
convex sets (see [25] for details).

Assumption 2: There exists o € (0, 1) such that a;;(k)T >

m+n m+n

o and a;i(k) < liff a;i(k) > 0; Y a;j(k) = > ajj(k) for all
i=1 j=1

i,j € Imin.

Assumption 3: Suppose 0 = kg < k1 < - is an
infinite sequence of switching times and the union graph of
all graphs over every interval [k, k;,,+1) is strongly connected
and k41 — ki < B for all positive integer m, where B > 0 is
a positive constant.

Remark 1: Assumption 1 guarantees the distributed opti-
mization problem is solvable, where the assumption is made
only for the local objective functions and the global informa-
tion (the team objective function) doesn’t be used. Assump-
tion 2 guarantees the interaction weights cannot be vanishing
as time goes to infinity. Assumption 3 guarantees that each
pair of agents can communicate directly or indirectly infinite
many times and at least once in each B time interval.

In this paper, we design the following distributed algorithm
with nonuniform stepsizes:

Fori e Z,,

wk) = —vik)+ 3" asll0gk) — xih)

+ iR = vtk + D Ol k)
— xi(k)) — vik)] — dj(k), )
where
0, Vpik) < VA (k)1
di(k) = | Vfiw} (k)

otherwise,

Vritkh)

pitk + 1) = pik) + arctan(eMOTODT, p(0) > 0, and,

Wi k) = xik) +vilk) + Yje, a5 k) — xi(k)) +

(k) = vitIT + e, ) @i (K) = xik)) = vik)IT
Fori € Ty — L,

wik) =3 @bl k) = xi(k) £ vi(k)]

VOLUME 7, 2019

2 e N0 =60 = i), (5)

where

0, Vpilk) < IV ()2

di(k) = | VAW (k)

Vpitk)

pitk + 1) = pi(k) + arctan(e™®NT | p;0) > 0, and,

W) = xi(K) + e, o @I (k) — xi(k)) + vi(k)IT +
S e @010 () = xi(O)IT.

Remark 2: In the above algorithms, only the local infor-
mation (the state information of its neighbors) is used by each
agent, i.e., the corresponding data set includes all the state
information of its neighbors.

Let yi(k) = xi(k) + vi(k), i
j € Im-i—n - Im7

xi(k +1) = (1 — T)xi(k) + Ty;(k)
itk + 1) = w (k) — di(k)T
x(k + 1) = W (k) — (k)T 6)

otherwise,

€ I, then for i € Z,, and

Define Z(k) = &, Y&, X©TT, k) =
i), x®)TT, Y k) = iy T,
(k) = 1 (OT, - xngaOT1T, Dlk) = [0, D5(K)T,
D", D’k) = (&), du®T, D) =
[dns1()T, - dpin(k)T]T. Then the closed-loop system
(6) can be changed into the following form:

Z(k +1) = [®(k) ® I,1Z(k) + D(k), @)
where
(1 - T)Im TIm 0
d(k) = 0 d1(k)  Ag(OT |,
0 AT ¢a(k),

and ¢1(k) = Iy — Ly(k)T — Dy (k)T and ¢o(k) = I, —
Ly (k)T — Dg (k)T .

Lemma 1: Under Assumption 2, if T < ;;—Z then ®(k)isa
stochastic matrix and & (k) is a double stochastic matrix for
all k with [®(k)];; > o for all nonzero entry [®1(k)];j, 1,] €
Tynin, where @1 (k) = [ A‘i‘(g‘))T A;ﬁ;(é)f]’ ie., ®()1 =
1, ®;(k)1 =1and &7 (k)1 =1.

Proof: From the definitions of ®(k) and & (k), it is easy
to verify the conclusion by simple calculation.

Theorem 1: Under Assumptions 1,2 and 3. If T < rln;ﬁl,
then all agents of systems (1) and (2) can reach an agreement
on their position states and the team objective function is
minimized under Algorithms (4) and (5).

Proof: First, we will prove that x;(k) and y;(k) are
bounded for all k > 0, i € Z,,4,, and j € Z,,. It follows from

Z < arctan(e®l) < Z and Z < arctan(e®l) < Z

that there exists Ko > 0 such that % < pitk) < knT
for any k > Kjp. Note that X and X; are all nonempty and
bounded, we can choose a constant §; > 0 such that X C
Y1, X; C Y for each i, where Y| = {s € RY||ls — z|| < 61}

for some z € X, fi(w;' (k) — fi(2) = 2[fi@) — fiz)] + T
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forall z € X,z € X; and wi'(k) ¢ Yi,i € I, and
i (0) = £i(2) = 20fi(2) — filz)] + T for all z € X, 7 € X;
and w{x(k) ¢ Y1,i € Lyym — L. Choose Lyapunov function

Vi(k) = maxier,,, jez, {Ixi(k) — zI|% Ily;j(k) — z[1%}.
For i € Z,,,, by the convexity, we have

itk 4 1) — 2|
= (1 = T)x;(k) + Tyitk) — z||*
< (1 = D)lxi(k) — zlI* + Tllyitk) — zlI* < Vi (k).

When d;(k) = 0, we have

llyitk + 1) — 2|
= |l (k) — di(k)T — z)|* = |lyik)

+ Do QO = yilIT
2o, OLR) = 3T — 2]
= (=27 @Dy — 2|
D e OO0 = 21
2 e, GOT ) = 2l < Vih).
When d;(k) # 0, /pi(k) > | VH(w}" (k)||?, we have

lyitk + 1)—z]1>
= W () —di(R)T — 2> =W} (k) =z
Vi (k)
+ i) T 1> =2(w} (k) —2) T =T
IdiOT I =200 () )" =
= (=)0 GODIith) — 2

T2 e @OT Lk =2
2

Y Tl — 2 +
jeN;fk) Y / Vpik)
T
—2[f; (k) — i(z
087 ) = i@

< (=2 v @Dyt = 2

+ D e WOT i) = 21

2
. . o2
D eyt BRI 0) =2 + ——s

+ o - i)
knT i i

T
20w (k) — filz)]——=,
Uiowy ) = fitenl—=
where z; € X;.

If w (k) € Y1, then
272

k+ 1) —zl* <8f + —
||)’z ” 1 \/m

+ m[ﬁ(z) —fiz)],

which is bounded.
Ifw;” (k) ¢ Y1, then fi(w;” (k) —£i(2) = 2[fi(z) —fiz)] +T.
Thus, [lyi(k + 1) — z||* < Vi (k).

87306

Fori € Z,,1,, — I, when d;(k) = 0, we have
btk + 1) — 2% = W] (k) — )
S U= @D — 2]
2 e R I = 217

.. . p— 2
2 e, OT ) =zl

< Vi(h).
When di(k) # 0, /pitk) > [V (k))|I2, and
llxi(k + 1) — z||*

= W (k) — di(OT — 2|?
< W) — 2I® + i) T |2

VAW (k)
-2 W’fx k) — o
N0

< (0= @D — 2

I . —_— 2
D o OT 0 = 2l

2
. . 12
T 2 eyt BRI =2+~
200 ) ~ i)
l vpilk)
= (=)0 @D — 2]
+ 2w GOOT k) = 2]
2
T 2 e, WOT ) =2l + ——

4T
+ ﬁ[ﬁ&) — fi(zi)]

e T
— 200/ (k) — filz)]

\/knT’

where z; € X;.
It w/* (k) € Y1, then

2

VknT

5 5 4T

lxitk + 1) —zl|” < 67 + + k—[fi(Z) — fi(z)l,
T

which is bounded.

W/ (k) ¢ Y1, then fiw* (k) — fi(2) = 20fi(2) — filz)] +T.
Thus, [lxi(k 4 1) — z||* < Vi (k).

From the preceding analysis, we can conclude that V; (k) is
bounded. Hence, x;(k) and y;(k) are bounded for all i € 7,1,
andj € Z,,,. Note that f;(s), i € Z,,4,, are differentiable, we get
that || V£;(w}” (k))|| and uﬁ(m/jf”(k))n are bounded for all i € 7,
and j € Z,,+, — Ly, Together with lim;_, o, pi(k) = o0, there

exists K; > Ky such that di(k) = Vf%)) and di(k) =
VW () . .
i/m foralli € Z,j € Intn — Imand k > K.

Next, let us analyze the stability of the closed-loop system.
Define z*(k) = A=[Y1, yitk) + Y10 xi(b)), k = Ki,
we will prove that limg_, o | Z(k) — 1ppmen ® z5(k)|| = O.
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From (7), we have
1 m (K 1 m+n
m+n[zi=1yl( + )+Zi=m+l
1 m m+n
= oy )
- Yo
1 3 Vf,-(wf.y(k))T
i=1 /pi(k)
min VAW (k)
+ ——T
Zi=m+1 m
Take the following Lyapunov function Vj(k)
S itk = ¥R 4+ iy Ixitk) — 2* (k)| Then
Vok + 1)
=" ik + D=2k + DI
+ Z Ly itk + D) = 2k + DI
=3 lw ?(k) — di(k)T — 2 (k)
1 3 Vﬁ(ny(k))T

Fk+1) =

= 7"(k) —

m-+n

T im T
min VEWK),
+Zi=m+1 ol 1l

+ Z:n:;“ Wl (k) — ditk)T — (k)
Ly VA0 ),

L S ey

min VEOWK),
+ S
Liwn =y

=3 ) = diloT — 202

VO )
(m+n)2 DI N GE
min VW
Py il (k)
i=m+1 m
Yy _ T
+2 3" 0 (k) = ditl)T — (k) —_
§ Zm VW () (k)) Zm+n VW (k)
i=1 /pl(k i=m+1 pl(k)
£y L W) = T =2 o1
o VAOTR)
(ern)2 |Z N GR
min VW
Py fivE ()
i=m+1 /pl(k)
2y 050 = )T — 2"

T|?

—F——=T]

T|?

m+n
VW (k)

m Vﬁ(wjy(k)) m+n
<2 t Lt

=1 Jpitk)

VOLUME 7, 2019

—F==T]

xi(k + 1)]

= IR = ditT — W)
+Z I ACEEIOIE Ol
m Vfiw? (k

IZ VA0 h)

Cm+n NZGE
min VEWER)
+ Zi:erl JVpitk) T~

Besides,
S PR = ditoT — 2]
=Y R -®IP Y
—237" ) = ) diT
=3 o - T®IR+ Y ||d-<k>T||2

25 P ) = fi(2F ()] ——ee
2) U0 ) = fie ()] m

lldi(k)T |12

S W - dtoT - Wl

=3 R 2O+ T
—2 Z’” TAGEE (k))Td'(mT

<y ||m/’"<k) SRR+ ||d<k>T||
—22 L U0 () — £ o) W

Since 221 < pi(k) < knT, Vfi(w? (k)) and fi(u/?(k)) are
bounded for all £k > K, there must exist ¢j, ¢ > 0 such that
Vatk + 1) = XLy ] () = 2RI + L5 PAGE
FERIF+ ¢+ 72

k

Note that

S R E SRR Y W — ol
= | ®1(k) @ L[y (k)T,xf<k>T] — 12* (k)12
= [ ®1(k) @ LAY ), ¥ ()T 1" — 12* (k)12

we have

cl c
otk + 1) = Vo(k) < —p(k) + — + —,
2( ) — Va(k) = —¢(k) TR
where ¢(k) = (O Y®T — 1R -
(k)" ®1(k) @ LI &), o ()] — 12* (k) = 0.
Summing the above inequality from k, to k,4+1 — 1,
we have

kmg1—1 C1 (6]
gy PR TBO D).
Since lim; oo B(Z + \C/—ZE) = 0, for any €; > 0, there exists
K> > K such that B(3- + c—zk) < e forallk > K>.

If there exists k € [k, km+1), km > Ko, such that ¢p(k) >
2¢e1, then Va(kyv1 — 1) — Valky) < —€1. If ¢p(k) < 2¢; for all
k € [km, km+1), km > K>, we need to estimate V, (k). From

Valkmer = 1) = Valkm) < = >
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Assumption 2, each nonzero entry of ®1(k) is no smaller than
o, hence,

&, L G =12 ®) 1 + D1(k) D1(k)
QLI (), X (l)"1" — 1 2*(k))

A 2 P2 (b (2
< [§ i (E jeNia ® T lyj(k) — yi(ll
2 320y (N2
+ E ,-eN,-,fuc)U T \xi(k) — (k)| )
m+n 2 2y o 2
+ E A <E st T lyj(k) — x; (k)|

2 2 2
+ 2w T = xi ol )1.
By similar calculation as [32], it is easy to see that there exists
c3 > Osuch that [ly;(k) —z*(k)|| < c3( /€1 +¢€1) and ||xj(k) —
k)|l < c3(\fe1+er) foralli € I, j € Zy4m — L. Hence,
Va(k) < c3( /€1 + €1) for all k € [k, kyt1), km > K> when
k) < 2e;.

Summarizing the preceding two cases, for any €2 > 0,
there exists K3 > K, such that V,(k,,) < e, for all k,, > K3,
which implies that lim,,—. » Va(k;;) < €2. According to the
arbitrariness of €, we can conclude that lim,, , o Va(k,,) =
0. Note that Va(k + 1) = Va(k) < —p(k)+ P +% < ¢ +-Z
for all k > K>, we have limg_, o, V2(k) exists by Cauc}gf
convergence theorem. Therefore,

lim Vh(k) = lim Vh(k,) =0
k—o00 m— 00
ie.,
lim |ly;(k) — z*(k)[| = 0,
k—o0
lim |lx;(k) — 2" (k)| = 0,
k— o0
foralli € Z,,,j € Lyyn — L.
ZjeN (k)[x/(k) vi)]T — di(k)T for i € Z,. Then
hmk_mO Li(k) =0, |;(k)| < M andvi(k+1) = (1-T)vi(k)+

li(k), where M > 0 is a constant. For any € > 0, there exists
K > 0 such that (1 — T)K+! < %e. Hence,

itk + DI
=10 = O + Y

< (1 =D v + Z]::
< (1 =T i) + Zf:
k s
+M ZS=K+1(1 - T)
K
= A= O + Y

+A74(1 —-k*tla—a-r

=Tl =)l
(=T llitk = 9]

oI =TItk = 9l

o= T |[Li(k — s)|
YK,

Hence, limg_ o0 [[vi(k + D] < %(1 — T)K*! < €. It follows
from the arbitrariness of € that limg_, o ||vi(k)|| = 0. There-

fore, limg_, oo [|xi(k) — z*(k)|| = O for all i € Z,,4, i.e., all
agents reach an agreement on their position state.
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At last, let us prove all agents’ states could converge to
the optimal solution of the team objective function. Define
Va(k) = [Iz*(k) — Px(z*(k))||*, k > K. Then

Valk + 1) = |lz°(k + 1) — Px(z*(k + D)|?
= ||lZ*(k + 1) — Px(z*(k)) + Px(z*(k))
— Px(z*(k + 1)|I?
= |Iz*(k + 1) — Px(Z* (k)II* + IPx (z*(k))
—Px(z*(k + D)I* + 2[z*(k + D —Px (z* ()T
x [Px(2*(k)) — Px(z*(k + D)].
Note that [z*(k + 1) — Px(z*(k)]F [Px(z*(k)) — Px(z*(k +
1)] < 0and [|Px (z*(k)) — Px (z*(k + D)I| < lz*(k) — 2" (k +
)], we have
Va(k+1) < [I2*(k+1)—Px (Z*()|I* +Iz* (k) — 2*(k + D||*
= [lZ*(k + 1) — 2*(k) + 2* (k) — Px (z*(k))|?
+ 2" k) — ¥k + DI
= |lz*(k) — Px (" ()|1> + 2l (k) — z*(k + D)|?
+2(z*(k) — Px(Z* ()T (" (k + 1) — 2*(k)).

Since y;(k), xj(k) are bounded for all i € Z,,,,j € Lyytn — L,
there must exist y > 0 such that ||z*(k + 1) — z"‘(k)||2 =

”m”' (2= Vfl(;)(k(k)) + antpﬁl Vf\lz%())]ﬂ2 Y There-
fore,
Vik + 1)
£ * 2 2]/
= 1127 = Px (@ RDIF + ==
2 VWY (k)
S Y =P ) 5T
2 £ VAW k)
— Y (=P ()] ST
2y
=Vik+1)+ —
2 VRO k)
- ) — w oo T 2L
o 0 O =T
2 m+n . Vﬁ(\’\/fx(k))
_m+nZz m—H[ (k) Wf(k)] W
2 mo sy o VWY (k)
o L I =P N =T
2 : SV (k)
_m+nZ, mH[Wf (k)= Px (z*(k))] WT

From the definitions of wfy (k) and w;x(k), it is easy to see
that lim—, o [|2*(k) — W (k)| = 0 and limg_, o0 [I2*(k) —
u/"(k)n = Oforalli € T, andj € ZIpin —
Zn. Note that Vfi(w*™(k)), Vf(w/ (k) are bounded and

% < pitk) < knT, we can conclude that for

any €3 > 0, there exist y > 0 and K3 >
2 sy TVﬁ(W '(k))
K> such that —_2= 37 [2¥(k) — ()] 5 T —
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b il - Mx(k)”'(wf”‘”r ~ i i

m+n “ i=m+ Jpik) m-+n
P () — A s — 5 L o] ()
—fi(Z* (k)]

p(k < )’\1;3 for all k > K3. Hence, we have

2y yi€3 2T
Vilk+1)—Va(k) < — + —
D=0 = St T v

x 3 ) ~ P E R
2T Zm-i—n Vp1k)

-1
~ (m+ )ik Vrik) :
x [fi(Z* (k) — fiPx (Z* (k)]
For i € 1, let mtk) = pi0) — p(0) +

Zﬁzo[arctan(e”yi(s)”) — arctan(e™®@N]T. Then pik) =
p1O[1 + %]. Since limg_, o [|yi(k) — y1(k)|| = O, for any
€ > 0, there exists K’ > Ko such that |arctan(eli®ly —

arctan(e!”®@)| < ¢ for all k > K’. Note that

S 4 farctan(eliO) — arctan(el 91T 4
pi(k) =T
we can get limg— oo ”’Eﬁ; < 4 According to the arbitrari-

771( ) _

ness of €', we have limy_, o ko = 0 and limg_; o pilk)

nk —
1. Similarly, we can prove that limy - oo [’;;((]]‘()) = 1 for all

i € ZLy+n — L. Hence, there exists K1 > K3 such that

m+n k) *
~ T i (% — DU () = filPx (@ ()] <

£ 4 3
N/ and © < 7 for all k > K4. Thus, for k > K4,

3k + 1) — Va(k)
2¢e3 )/163 2T 1

SV VR mEn Jp®
X[ ) = 3 Pr @)
2T
(m+ )k
= 3 Py ) — sl

D e k)

where y, = %5(2 +y1) > 0.

Since fi(s) are differentiable convex function, we can
choose c; > 0 and C; = {s||ls — Px(s)|| < c1} such that
Y fi(s) — Y fi(s2) > ya€3 + 2e4 for all 51 ¢ Gy
and s € X, where ¢4 > 0. Setcy = ¢1 + 2¢4 and Cy =
{sllls — Px(s)|| < c2}. Note that Vf;(w? (k)) and Vf/(wjf.x(k))
are bounded, there exists Ks > Ky such that ||z*(k + 1) —
(k)| < €4 for all k > Ks. For k > Ks, if z(k) € Cy, then
ZFtk+ 1) € Co. If 7*(k) ¢ C) and 7*(k) € C», then V3(k +
1) — V3(k) < 0, which implies z*(k + 1) € C. If z*(k) ¢ C;

_ _ 2ﬁ€4
for k > Ks, then V3(k + 1) — V3(k) < P So there

exists K¢ > Ks such that 7*(k) € Ca,ie., Y " [fi(z"(k)) —
fi(Px(Z*(k))] < «c¢1 + 2¢4 for all k > Kg. Letting
€4 — 0, we can get limy_, o 7*(k) € Cj, which suggests
limyg s 00 Y [fi(2* (k) —fi(Px (2*(k)))] < y2€3. By the arbi-
trariness of €3, we conclude that limy_, oo 31" [fi(z*(k)) —
fi(Px(z*(k)))] = 0, which means all agents’ states could
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FIGURE 2. The first component of position states.

converge to the optimal solution of team objective function
as k tends to infinity.

IV. SIMULATIONS

In this section, numerical examples are given to verify the
effectiveness of the algorithm proposed in this paper. Suppose
there are four second-order agents (1 to 4) and four first-order
agents (5 to 8), and the communication topology switches
among three graphs, each of them doesn’t be strongly con-
nected, see Fig. 1. The sample time is chosen as 7 = 0.001s.
Take initial values x;(0) = (5, 5)T, x2(0) = (3, 2)T, x3(0) =
(1, 1.5, x400) = (=2.5, =2)T, x5(0) = 4, 3)T, x6(0) =
(=3, =27, 7000 = 3, D7, x8(0) = (=5, =3)", vi(0) =
©0,07,i=1,2,3,4.

A. EXAMPLE 1

The local objective functions are chosen as fi (s) (s1—2)%+
$3.2(5) = S+ 53, f5(5) = 81 + 53, 3(8) = 57 + (52 = 27,
f5() = (s1 —2) + 53, f6(S) st + 53, frls) = s+
(52 — 2)2, fy(s) = sl + s2 where s = (s1, 52)7 € R2. By
simple computation, we can obtain that the optimal solution
of the team objective function f(s) is (0.5536, 0.5536). The
initial values of the nonuniform stepsizes (gradient gains) are
chosen as p;(0) = 2,i = 1,2,..., 8. By taking algorithms
(4) and (5), the position trajectories of all agents are shown
in Fig. 2 and Fig. 3, from which we could see that the
position states of all agents can reach an agreement and con-
verge to the optimal solution of the team objective function
with an extremely small error. But they must can converge
to the optimal solution of the team objective function as
time tends to infinity. Fig. 4 and Fig. 5 show the velocity
states of all second-order agents, from which we could see
that velocities of all second-order agents converge to zero
asymptotically.
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B. EXAMPLE 2

In this subsection, to show the effectiveness of the nonuni-
form gradient gains, we make a comparison with the algo-
rithm that has uniform gradient gains. The gradient gains
in algorithms (4) and (5) are chosen very large such as
pitk) = 5% 105,i = 1,2,...,8 for all k (If the gradient
gains are chosen to be small, then the agreement cannot be
reached). Then by taking algorithms (4) and (5), the position
trajectories of all agents are shown in Fig. 6 and Fig. 7, from
which we could see that the position states of all agents can
reach an agreement and converge to the optimal solution of
the team objective function. Moreover, the velocity states of
all second-order agents are shown in Fig. 8 and Fig. 9, from
which we could see that velocities of all second-order agents
converge to zero. However, it can see from Fig. 6, 7, 8, 9
that the distributed optimization problem of heterogeneous
multi-agent systems is solved after about 50 seconds, while
from Fig. 3, 4, 5, 6 we could see that the problem is solved
after nearly 50 seconds with greater convergence accuracy.
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Therefore, by taking the algorithms with nonuniform gradient
gains, the distributed optimization problem of the hetero-
geneous multi-agent systems can be solved and consume
less time, while the convergence accuracy could be greatly
improved.

C. EXAMPLE 3
In this subsection, the convex function is chosen as fi(s) :
R? > R:

[ <
i) = 8j5(||s|| — 12, i)ftfil:lv;el
By simple calculations, we have
[0, 017, if sl <1,
A= (sl = D=2 210,017, otherwise.

IIsl

ﬁ®=ﬁ+%ﬁ®=ﬁ+émw=ﬁ+m—ﬁ,
f5(s) = (51— 2)" + 53, fo(s) = 5] + 53, f(s) = 52 + (52 — 2)%,
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f3(s) = s% + sg. The initial values of the nonuniform gradient
gains are chosen as p;(0) = 2,i = 1,2,...,8. By simple
computation, we can obtain that the optimal solution of the

8
function > fi(s) is s = (0.362,0.6144). By calculation

[Is]] = O.ﬂ%l < 1, therefore we have fi(s) = 0. Since local
differentiable convex objective function fi(s) > 0, then we
could conclude that the optimal solution of the team objective
function f(s) is (0.362, 0.6144). By taking algorithms (4)
and (5) with the nonuniform gradient gains, the position
trajectories of all agents are shown in Fig. 10, from which
we could see that the position states of all agents can reach
an agreement and converge to the optimal solution of the team
objective function with an extremely small error. Fig. 11 show
the velocity states of all second-order agents, from which we
could see that velocities of all second-order agents converge
to zero asymptotically. Therefore, the proposed algorithms
are available for non-smooth functions.
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V. CONCLUSION

In this paper, we studied the distributed optimization problem
of heterogeneous multi-agent systems with switching jointly
strongly connected topologies, where each agent has first-
order or second-order dynamics and the team objective func-
tion is the sum of finite local convex function. To solve this
problem, a distributed algorithm is proposed for each agent
based on the local information accessed by each agent. Then,
by a coordination transformation, the closed-loop system is
converted into an equivalent system, the system matrix of
which is stochastic matrix. Based on the properties of stochas-
tic matrix, it is shown that the consensus can be achieved and
the team objective function can be minimized simultaneously.
Finally, simulation results were given to demonstrate the cor-
rectness of the theoretical results. In the future, the distributed
optimization problems with time-delay will be considered.
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