(& ENGINEERING AT IN@ RS AV I8 Fall 2018

Strong Convexification and Distributed Optimization for
Nonconvex Optimization over a Network

Andy Sun, Ph.D.
Anderson-Interface Early Career Professor and Associate Professor
Stewart School of Industrial and Systems Engineering

Georgia Tech
Friday, October 12, 2018, 2:00pm — 2:50pm, Location: EB 2.04.02

Abstract

This talk is motivated by the desire to develop distributed algorithms for constrained nonconvex
optimization over a network. The network can be a physical one, such as the power network, or an
abstract one, that describes the constraint coupling between variables. So, this type of problems is
ubiquitous in applications. Despite the recent progress in distributed algorithms for nonconvex
programs, highly complicated constraints still pose significant challenges for theory and practice. In
this talk, we will propose the first distributed algorithm for nonconvex optimization over networks
that guarantees global and local convergence. Applications to the optimal power flow problems,
optimization over manifolds, and nonsmooth optimization will be discussed.
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