
[# eq: Douglas-Rachford splitting (Ernest's notation

thm: proximal operator is the resolvent of subdifferential operator

•resolve nt of the normal cone operator of the normal

# Though this is intuitive, I need to figure out a proof later

# Consensus Optimization Problem

Consensus
Optimizat...

Compare this with 
[Consensus using Proximal ADMM]

Consensus using Monotone Operator Splitting 

Consensus Optimization
6:36 PM

   EE 364b Convex Optimization II Page 1    

onenote:#Operator%20splitting,%20D-R%20splitting&section-id={9FDA29CD-B182-4008-B35A-143DC92D9F84}&page-id={41B9F02C-5976-4D57-9F8A-A1E7550A5393}&object-id={EF97B571-7B4D-092E-342F-360FD1AE6D84}&23&base-path=https://d.docs.live.net/0ad95f7c63bcb36b/Documents/Convex_Optimization_II_Selfstudy/EE%20364b%20Convex%20Optimization%20II.one
onenote:#1.2%20%5bBoyd%5d%20Interpretation%20of%20proximal%20mapping&section-id={9FDA29CD-B182-4008-B35A-143DC92D9F84}&page-id={0E80E461-59A9-4B89-A738-1DC23BAA0395}&object-id={BCB8BBB6-3602-07C2-2581-83845CD83707}&83&base-path=https://d.docs.live.net/0ad95f7c63bcb36b/Documents/Convex_Optimization_II_Selfstudy/EE%20364b%20Convex%20Optimization%20II.one
onenote:#Operator%20splitting,%20D-R%20splitting&section-id={9FDA29CD-B182-4008-B35A-143DC92D9F84}&page-id={41B9F02C-5976-4D57-9F8A-A1E7550A5393}&object-id={284DFB4E-ED2B-0A2D-2DCC-66152D5E41BB}&42&base-path=https://d.docs.live.net/0ad95f7c63bcb36b/Documents/Convex_Optimization_II_Selfstudy/EE%20364b%20Convex%20Optimization%20II.one
onenote:#%5bBoyd%5d%20Parallel%20and%20distributed%20algorithm&section-id={B721B9E2-190D-4E45-82DA-EE3AFFB0A7B7}&page-id={34715218-60AA-44AF-9AEF-888790344037}&object-id={0E3744F6-1EBA-06AE-17C8-9A15DC86E296}&BE&base-path=E:/Dropbox/OneNote%20Notebooks/Convex_Optimization_II_Selfstudy/EE%20364b%20Convex%20Optimization%20II.one


# D-R consensus

# Consensus Optimization Problem

# D-R consensus

# Remember the key to distributed optimization is having uncoupled objective (See 
Primal Dual decomposition). Now in our case we do not have uncoupled objective, we 
uncouple them by providing local copy of the variable, and maintain the equality in 
terms of a consensus constraint such as local_copy_1=local_copy_2=...
=local_copy_n
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