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ABSTRACT

To mitigate the privacy leakages and reduce the communication burden of Fed-
erated Learning (FL), decentralized FL (DFL) discards the central server and
each client only communicates with its neighbors in the decentralized commu-
nication network. However, existing DFL algorithms tend to feature high incon-
sistency among local models, which results in severe distribution shifts across
clients and inferior performance compared with centralized FL. (CFL), especially
on heterogeneous data or with sparse connectivity of communication topology.
To alleviate this challenge, we propose two DFL algorithms named DFedSAM
and DFedSAM-MGS to improve the performance. Specifically, DFedSAM lever-
ages gradient perturbation to generate local flatness models via Sharpness Aware
Minimization (SAM), which searches for model parameters with uniformly low
loss function values. In addition, DFedSAM-MGS further boosts DFedSAM by
adopting the technique of Multiple Gossip Steps (MGS) for a better model con-
sistency, which accelerates the aggregation of local flatness models and better
balances the communication complexity and learning performance In the theo-
retical perspective, we present the improved convergence rates (9( + m)
and O(7 + Tzz\lQiJ;Q)) in the stochastic non-convex setting for DFedSAM and
DFedSAM-MGS, respectively, where 1 — ) is the spectral gap of the gossip matrix
W and @ is the gossip steps in MGS. Meanwhile, we empirically confirm that our
methods can achieve competitive performance compared with CFL baselines and
outperform existing DFL baselines.

1 INTRODUCTION

Federated learning (FL) (Mcmahan et al., 2017}

Li et al., 2020b) allows distributed clients to Central server
collaboratively train a shared model under the &
orchestration of the cloud without transmitting g

local data. However, almost all FL paradigms

employ a central server to communicate with =3
clients, which faces several critical challenges, (a) CFL framework (b) DFL framework

such as computational resources limitation,

high communication bandwidth cost, and pri- Figure 1: Ilustrations of the types of communication
vacy leakage (Kairouz et al.| [2021)). Compared CFL (a) and DFL (b) framework. For decentralized set-
to the centralized FL (CFL) framework, decen- Fing, the vqrious comn.lunication network topologies are
tralized FL (DFL, see Figure [T), in which the illustrated in Appendix[A]

clients only communicate with their neighbors without a central server, offers communication ad-
vantage and further preserves the data privacy (Kairouz et al.,[2021; |Wang et al.| 2021).
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o

However, DFL suffers from bottlenecks such as severe inconsistency of local models due to hetero-
geneous data and model aggregation locality caused by the network connectivity of communication
topology. This inconsistency results in severe over-fitting in local models and model performance
degradation. Therefore, the global/consensus model may bring inferior performance compared with
CFL, especially on heterogeneous data or in face of the sparse connectivity of communication net-
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(a) Loss landscape of FedAvg (b) Loss landscape of DFedAvg

Figure 2: Loss landscapes comparison between CFL and DFL with the same setting. FedAvg has a more flat
landscape, whereas DFedAvg has a sharper landscape than FedAvg with poorer generalization ability.

works. Similar performance pattern of DFL has also been demonstrated by (2022). To
explore the reasons behind this phenomenon, we present the structure of the loss landscapes (Li
for FedAvg (Mcmahan et al, 2017) and decentralized FedAvg (DFedAvg, [Sun et al.

(2022)) on Fashion-MNIST (Xiao et al),[2017) with the same setting in Figure|2| (a) and (b). Itis
clearly seen that DFL method has a sharper landscape than CFL method.

Motivation. Most FL algorithms face the over-fitting issue of local models on heterogeneous data.
Many recent works (Sahu et al.} 2018} [Li et al., [2020c} [Karimireddy et al., 2020; [Yang et al., 2021}
[Acar et all, 2021, Wang et al., [2022) focus on the CFL and mitigate this issue with various effec-
tive solutions. In DFL, this issue can be exacerbated due to sharp loss landscape caused by the
inconsistency of local models (see Figure|2| (a) and (b)). Therefore, the performance of decentral-
ized schemes is usually worse than that of centralized schemes with the same setting
[2022). Consequently, an important research question is: can we design a DFL algorithm that can
mitigate inconsistency among local models and achieve the similar performance to its centralized
counterpart?

To address this question, we propose two DFL algorithms: DFedSAM and DFedSAM-MGS. Specif-
ically, DFedSAM overcomes local model over-fitting issue via gradient perturbation with SAM
(Foret et al, 2021) in each client to generate local flatness models. Since each client aggregates
the flatness models from its neighbors, a potential flat aggregated model can be generated, which
results in high generalization ability. To further boost the performance of DFedSAM, DFedSAM-
MGS integrates multiple gossip steps (MGS) (Ye et al., [2020; [Ye & Zhang| 2021}, [Li et al., [2020a)
to accelerate the aggregation of local flatness models by increasing the number of gossip steps of
local communications. It realizes a better trade-off between communication complexity and learn-
ing performance by bridging the gap between CFL and DFL, since DFL can be roughly regarded as
CFL with a sufficiently large number of gossip steps (see Section [5.4). Theoretically, we present
the convergence rates for our algorithms in the stochastic non-convex setting. We show that the
bound can be looser when the connectivity of the communication topology A is sufficiently sparse,
or the data homogeneity [ is sufficiently large, while as the consensus/gossip steps @ in MGS in-
crease, it is tighter as the impact of communication topology can be alleviated (see Section ). The
theoretical results directly explain why the application of SAM and MGS in DFL can ensure bet-
ter performance with various types of communication network topology. Empirically, we conduct
extensive experiments on CIFAR-10 and CIFAR-100 datasets in both the identical data distribution
(IID) and non-IID settings. The experimental results confirm that our algorithms achieve competi-
tive performance compared to CFL baselines and outperform DFL baselines (see Section[5.2).

Contribution. Our main contributions can be summarized as three-fold:

* We propose two DFL algorithms DFedSAM and DFedSAM-MGS. DFedSAM alleviates
the inconsistency of local models through getting local flatness models, while DFedSAM-
MGS achieves a better consistency based on DFedSAM via the aggregation acceleration
and has a better trade-off between communication and generalization.

» We present the convergence rates O (% + #_/\)2) and O (7 + %) for DFedSAM
and DFedSAM-MGS in the non-convex settings, respectively, and show that our algorithms
can achieve the linear speedup for convergence.
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* We conduct extensive experiments to verity the efficacy of our proposed DFedSAM and
DFedSAM-MGS, which can achieve competitive performance compared with both CFL
and DFL baselines.

2 RELATED WORK

Decentralized Federated Learning (DFL). In DFL, clients only communicate with their neigh-
bors in various communication networks without a central server in comparison to CFL, which
offers communication advantage and preserves the data privacy. [Lalitha et al.| (2018;[2019) take a
Bayesian-like approach by introducing a belief over the model parameter space of the clients in a
fully DFL framework. Roy et al.| (2019) propose the first server-less, peer-to-peer approach Brain-
Torrent to FL and apply it on medical application in a highly dynamic peer-to-peer FL environment.
Sun et al.|(2022)) apply the multiple local iteration with SGD and quantization method to further re-
duce the communication cost, and provide the convergence results in various convexity setting. [Dai
et al.| (2022) develop a decentralized sparse training technique to further save the communication
and computation cost.

Sharpness Aware Minimization (SAM). SAM (Foret et al., 2021) is an effective optimizer for
training deep learning models, which leverages the flatness geometry of the loss landscape to im-
prove model generalization ability. Recently, Andriushchenko & Flammarion| (2022)) study the prop-
erties of SAM and provide convergence results of SAM for non-convex objectives. As a powerful
optimizer, SAM and its variants have been applied to various machine learning (ML) tasks (Zhao
et al., 2022 |Kwon et al., 2021} Du et al., [2021}; [Liu et al.l [2022; |Abbas et al., [2022). Specifically,
Qu et al.| (2022) and |Caldarola et al.| (2022) integrate SAM to improve the generalization, and thus
mitigate the distribution shift problem and achieve a new SOTA performance for CFL. However, to
the best of our knowledge, no efforts have been devoted to the empirical performance and theoretical
analysis of SAM in the DFL setting.

Multiple Gossip Steps (MGS). The advantage of increasing the times of local communications
within a network topology is investigated in [Ye et al.|(2020), in which FastMix is proposed with
multi-consensus and gradient tracking and they establish the optimal computational complexity and
a near optimal communication complexity. DeEPCA (Ye & Zhang| [2021) integrates FastMix into a
decebtralized PCA algorithm to accelerate the training process. DeLi-CoCo (Hashemi et al., [2022)
performs multiple compression gossip steps in each iteration for fast convergence with arbitrary
communication compression. Network-DANE (Li et al., |2020a) uses multiple gossip steps and
generalizes DANE to decentralized scenarios. In general, by increasing the number of gossip steps,
local clients can approach to a better consensus model towards the performance in CFL. Thus, the
use of MGS can also potentially mitigate the model inconsistency in the DFL setting.

The work most related to this paper is DFedAvg and DFedAvg with momentum (DFedAvgM) in
Sun et al.| (2022)), which leverages multiple local iterations with the SGD optimizer and significantly
improve the performance of classic decentralized parallel SGD method D-PSGD (Lian et al.l[2017).
However, DFL may suffers from inferior performance due to the severe model inconsistency issue
among the clients. Another related work is FedSAM (Qu et al., 2022), which integrates SAM
optimizer into CFL to enhance the flatness of local model and achieves new SOTA performance
for CFL. On top of the aforementioned studies, we are the first to extend the SAM optimizer to
the DFL setting and simultaneously provide its convergence guarantee in the nonconvex setting.
Furthermore, we bride the gap of CFL and DFL via adopting MGS in DFedSAM-MGS, which
largely mitigates the model inconsistency in DFL.

3 METHODOLOGY

In this section, we try to solve this issue in the DFL setting. Below, we first initialize the problem
setup in DFL and then describe the proposed DFedSAM and DFedSAM-MGS in detail.

3.1 PROBLEM SETUP

In this work, we are interested in solving the following finite-sum stochastic non-convex minimiza-
tion problem in the DFL setting:
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where D; denotes the data distribution in the ¢-th client, which is heterogeneous across clients, m
is the number of clients, and F;(x;&) is the local objective function associated with the training
data samples . Problem (I is known as empirical risk minimization (ERM) and models many
applications in ML. As shown in Figure [T{b), we model the communication network in the decen-
tralized network topology between clients as an undirected connected graph G = (N, V, W), where
N = {1,2,...,m} represents the set of clients, and V C N x N represents the set of commu-
nication channels, each connecting two distinct clients. Furthermore, we emphasis that there is no
central server in the decentralized setting and all clients only communicate with their neighbors with
respect to the communication channels V. In addition, we assume Problem is well-defined and
denote f* as the minimal value of f, i.e., f(x) > f(z*) = f* for all z € R%.

3.2 DFEDSAM AND DFEDSAM-MG ALGORITHMS

Instead of searching for a solution via SGD (Bottou, |2010; [Bottou et al., |2018), SAM (Foret et al.,
2021)) aims to seek a solution in a flatness region through adding a small perturbation to the models,
i.e., z+ ¢ with more robust performance. As shown in Figure[2] decentralized schemes has a sharper
landscape with poorer generalization ability than centralized schemes. However, the study focus on
this issue remains unexplored. In this paper, we extend to SAM optimizer into DFL for investigating
this issue, dubbed DFedSAM, whose local loss function is defined as:

fi(x) = Bewp, max Fi(y""(i) +6i;&), i€N )

l8:13<p

where y**(i) + d; is viewed as the perturbed model, p is a predefined constant controlling the
radius of the perturbation and || - |3 is a lo-norm, which can be simplified to || - ||2 in the rest.
Similar with CFL methods, in DFL, DFedSAM allows that clients can update the local model pa-
rameters with multiple local iterates before communication are performed. Specifically, for each
client i € {1,2,...,m}, each local iteration k¥ € {0,1,..., K — 1} in each communication round
t € {0,1,...,T — 1}, the k-th inner iteration in client  is performed as:

y @) = "6 - ng"t ), 3)
where g"* (i) = VF;(y"* + 6(y""); £) and 6(y"*) = pg"*/||g"*|,. Following by (Foret et al.,
2021), using first order Taylor expansion around y** for a small value of p. After K inner iterations

in each client, parameters are updated as z’(i) +— y»¥ (i) and sent to its neighbors I € N (i) after
local updates. Then each client averages its parameters with the information of its neighbors:

XM i) = Y wi (). 4)

leN (i)

On the other hand, we use multiple gossip steps (MGS) technique (Ye et al 2020} [Ye & Zhang,
2021;|Hashemi et al.,2022) to achieve a better consistency among local models based on DFedSAM,
dubbed DFedSAM-MGS, thereby further boosting the performance. DFedSAM-MGS provides a
balance between the communication cost and generalization ability in DFL setting. Specifically, the
produce of MGS at the ¢-th step (¢ € {0,1,...,Q — 1}) can be viewed as two steps in terms of
exchanging messages and local gossip update as follows:

(G = 3 wat (D), and 24 (E) = XM G). ®)
LEN (4)

At the end of MGS, x'*1(i) = x»?(i). Both DFedSAM and DFedSAM-MGS are summarized
in Algorithm [I] (see Appendix [C). It is clearly seen that DFedSAM may generate the trade-off be-
tween the local computation complexity and communication overhead via multiple local iterations,
whereas the local communication is only performed at once. While DFedSAM-MGS performs
multiple local communications with a larger () to make all local clients synchronized. Therefore,
DFedSAM-MGS can be viewed as compromising between DFL and CFL.

Compared with existing SOTA DFL methods: DFedAvg and DFedAvgM (Sun et al [2022), the
benefits of DFedSAM and DFedSAM-MGS lie in three-fold: (i) SAM is introduced to first alleviate
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local over-fitting issue caused by the inconsistency of local models via seeking a flatness model
at each client in DFL, and also contribute to make consensus model flat; (ii)) MGS in DFedSAM-
MGS is used to further accelerate the aggregation of local flatness models for a better consistency
among local models based on DFedSAM and properly balances the communication complexity
and learning performance; (iii) Furthermore, we also present the theories unifying the impacts of
gradient perturbation p in SAM, several times of local communications ) in MGS, and various
network typologies \, along with data homogeneity 3 upon the convergence rate in Section [4]

4 CONVERGENCE ANALYSIS

In this section, we show the convergence results of DFedSAM and DFedSAM-MGS for general
non-convex FL setting, and the detailed proof is presented in Appendix [El Below, we first give
several useful and necessary notations and assumptions.

Definition 1 (The gossip/mixing matrix). (Sun et al., 2022, Definition 1) The gossip matrix W =
[w; ;] € [0,1]™*™ is assumed to have these properties: (i) (Graph) If i # j and (i,5) ¢ V, then
w; ; = 0, otherwise, w; ; > 0; (ii) (Symmetry) W = W T (iii) (Null space property) null{I —
W} = span{1}, (iv) (Spectral property) 1 = W = —1 Under these properties, eigenvalues
of W can be shown satisfying 1 = |A\(W))| > |[A2(W))| > -+ > |\n(W))|. Furthermore,
A= max{|[A2(W)|, [An(W))|} and 1 — X € (0,1] is the denoted as spectral gap of W.

Definition 2 (Homogeneity parameter). (Li et al.||2020a| Definition 2) For any i € {1,2,...,m}
and the parameter x € RY, the homogeneity parameter 3 can be defined as:

B := max f;, withf;:= sup |Vfi(x) — Vf()|.
1<i<m x€ER4

Assumption 1 (Lipschitz smoothness). The function f; is differentiable and V f; is L-Lipschitz
continuous, Vi € {1,2,...,m}, i.e., |Vfi(x) = Vfi(y)| < L||x — y||, for all x,y € R

Assumption 2 (Bounded variance). The gradient of the function f; have o;-bounded variance, i.e.,
VE(y:&) - V)| <of,Vie{1,2,...,m},
the global variance is also bounded, i.e., =7 ||V fi(x) — Vf(x)||> < of forall x € R% It is

*m
not hard to verify that the o4 is smaller than the homogeneity parameter j3, i.e., 03 < B

Ee,

Assumption 3 (Bounded gradient ). For anyi€{1,2,...,m} and x€R?, we have ||V f;(x)|| < B.

Note that above mentioned assumptions are mild and commonly used in characterizing the conver-
gence rate of FL (Sun et al.| 2022} |Ghadimi & Lan, [2013} |Yang et al.| |2021}; [Bottou et al., 2018;
Yu et al.| [2019; Reddi et al) 2021). Difference with classic decentralized parallel SGD methods
such as D-PSGD (Lian et al., 2017), the technical difficulty is that z* (i) — x* (i) fails to be an unbi-
ased gradient estimation V f;(x"()) after multiple local iterates, thereby merging the multiple local
iterations is non-trivial. Furthermore, the various topologies of communication network in DFL
are quite different with SAM in CFL (Qu et al., [2022)). Below, we adopt the averaged parameter
xt =L 3" x'(i) of all clients to be the approximated solution of Problem .

Theorem 4.1 Let Assumptions E] and (3| hold, and the parameters {x"(i)};>0 is generated via

Algorithm Meanwhile, assume the learning rate of SAM in each client satisfy 0 < n < 10%' Let
1

xt = LS x!(i) and denote ®(\, m, Q) as the metric related with three parameters in terms of
the number of spectral gap, the clients and multiple gossip steps,

A9 +1 A9 +1
(1—A)2m2@-1 7 (1 -AQ)2’

Then, we have the gradient estimation of DFedSAM or DFedSAM-MGS for solving Problem (1)):

PN\, m,Q) = (6)

. — 2[f(x1) — f*
min, E(|V/GO ST(nl[{f O i oK) + RO m QB N, )
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where T' is the number of communication rounds and the constants are given as

nL’K* AKP L p 2(72 2 2 2 2K p?
K, SKn*(L K
B pm) = 327]3K2L2( s T (L0 o) o)+ )
64°K3L*  4K3L2p* 292, 2., 9 2 P
K.pn\) = SK(L SKB
B(K, p, 1, \) nK_32773K2L2( s FSK(L0 + 07 +o7) + +772(2K—1)>

With Theorem 4.1} we state following convergence rates for DFedSAM and DFedSAM-MGS.

assumptions required in Theorem4.1.1| and setting the perturbation parameter p = (9( ) Then,
the convergence rate for DFedSAM satisfies:

2 G- K(Ftod) | KB KL P K(F+od)
=0( JET T 21 A2 T2 +T2(1_A)2+T2(1_A)2)

Corollary 4.1.1 Let the local adaptive learning rate satisfy n = O(1/LVKT). With the similar
-]

: =
min, B[V ()

Remark 1 DFedSAM can achieve a linear speedup on the general non-convex setting as long as
T > K, which is significantly better than the state-of-the-art (SOTA) bounds such as O(% +
o2 O'i-‘rBQ

g

7 + W) in (Sun et al.}|2022)). Note that the bound can be tighter as A\ decreases, which is

dominated by % termsas A <1 — T3 /2 whereas as [ increases, it can be degraded.

Corollary 4.1.2 Let Q > 1, T be large enough and n = O(1/LVKT). With the similar as-
sumptions required in Theorem and perturbation amplitude p being p = O(%T)’ Then, the

convergence rate for DFedSAM-MGS satisfies:

2 xD)— f*  K(352 2 K3/2[4 L2+ K (82 24 B2
i B 9560)|"=o(FIT KEol) DL gy iy, ) o1 )

Remark 2 The impact of the network topology (1 — \) can be alleviated as () increases and the

(1_/\;5% of ®@(A, m, Q) can be neglected, and

the term (ffgley is close to 1. That means by using the proposed Q-step gossip procedure, model
consistency among clients can be improved, and thus DFL in the various communication topologies
can be roughly viewed as CFL. Thus, the negative effect of the gradient variances o7 and 32 can be
degraded especially on sparse network topology where A is close to 1. In practice, a suitable steps
@ > 1is possible to achieve a communication-accuracy trade-off in DFL setting.

number of clients m is large enough, the term

5 EXPERIMENTS

In this section, we evaluate the efficacy of our algorithms compared to six baselines from CFL and
DFL settings. In addition, we conduct several experiments to verify the impact of the communication
network topology in Section ] Furthermore, several ablation studies are conducted.

5.1 EXPERIMENT SETUP

Dataset and Data Partition. The efficacy of the proposed DFedSAM and DFedSAM-MGS is eval-
uated on CIFAR-10 and CIFAR-100 datasets (Krizhevsky et al., 2009) in both IID and non-IID
settings. Specifically, Dir Partition (Hsu et al., 2019) is used for simulating non-IID across federated
clients, where the local data of each client is partitioned by splitting the total dataset through sam-
pling the label ratios from the Dirichlet distribution Dir(«) with parameters o = 0.3 and o = 0.6.

Baselines. The compared baselines cover several SOTA methods in both the CFL and DFL settings.
Specifically, centralized baselines include FedAvg (Mcmahan et al., [2017) and FedSAM (Qu et al.,
2022). For decentralized setting, D-PSGD (Lian et al.,2017)), DFedAvg and DFedAvgM (Sun et al.,
2022)), along with DisPFL (Dai et al., 2022), are used for comparison.
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Implementation Details. The total number of clients is set as 100, among which 10% clients par-
ticipates in communication. Specifically, all clients perform the local iteration step for decentralized
methods and only participated clients can perform local update for centralized methods. We initialize
the local learning rate as 0.1 with a decay rate 0.998 per communication round for all experiments.
For CIFAR-10 and CIFAR-100 datasets, VGG-11 (He et al.l 2016) and ResNet-18 (Simonyan &
Zisserman), 2014)) are adopted as the backbones in each client, respectively. The number of com-
munication rounds is set as 1000 in the experiments for comparing with all baselines and studying
on topology-aware performance. In addition, all the ablation studies are conducted on CIFAR-10
dataset and the number of communication rounds is set as 500.

Communication Configurations. For a fair comparison between decentralized and centralized set-
ting, we apply a dynamic time-varying connection topology for decentralized methods to ensure that
in each round, the number of connections are no more than that in the central server. In specific, the
number of clients communicating with their neighbors can be controlled to keep the communication
volume consistent with centralized methods. Following earlier works, the communication complex-
ity is measured by the times of local communications. The more experiments setup are presented in

Appendix B|due to the limited space.

Table 1: Train accuracy (%) and test accuracy (%) on two data in both IID and non-IID settings.

) CIFAR-10 | CIFAR-100
Algorithm Dirichlet 0.3 Dirichlet 0.6 1D Dirichlet 0.3 Dirichlet 0.6 1D
Train  Validation Train Validation Train Validation | Train  Validation Train Validation Train  Validation
FedAvg 99.99 82.39 99.99 84.17 99.99 84.70 99.99 48.36 99.99 53.06 99.99 54.16
FedSAM 99.75 82.49 99.89 85.04 99.98 84.98 99.99 51.98 99.99 54.88 99.99 59.60
D-PSGD 98.59 68.23 99.09 70.58 99.75 73.23 90.72 27.98 90.15 30.62 92.19 33.64
DFedAvg 99.75 73.55 99.93 74.67 99.95 75.55 99.56 27.62 99.56 32.82 99.68 36.77
DFedAvgM 99.93 79.96 99.95 81.56 99.95 82.07 99.56 45.11 99.60 45.50 99.78 47.98
DisPFL 99.90 72.19 99.93 74.43 99.95 85.30 97.20 30.15 99.48 32.44 99.69 35.98
DFedSAM 99.41 82.04 99.44 84.38 99.44 85.30 99.87 48.66 99.85 50.70 99.97 53.12
DFedSAM-MGS  99.53 84.26 99.65 85.14 99.69 86.47 99.92 52.37 99.95 54.91 99.97 56.15
—— FedAvg —— FedSAM —— D-PSGD DeFedAvg DFedAvgM DisPFL DFedSAM DFedSAM-MGS
Non-IID: Dir 0.3 Non-IID: Dir 0.6 1D

Test Accuracy
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Figure 3:
datasets in both IID and non-1ID settings.

5.2 PERFORMANCE EVALUATION

200 800 1000

400 600
Commincation Round

(b) CIFAR-100

200 800 1000

400 600
Commincation Round

Test accuracy of all baselines from both CFL and DFL with (a) CIFAR-10 and (b) CIFAR-100

Performance with compared baselines. In Table [I] and Figure 3] we evaluate DFedSAM and
DFedSAM-MGS (@ = 4) with p = 0.01 on CIFAR-10 and CIFAR-100 datasets in both settings
compared with all baselines from CFL and DFL. From these results, it is clearly seen that our
proposed algorithms outperform other decentralized methods on this two datasets, and DFedSAM-
MGS outperforms and roughly achieves the performance of SOTA centralized baseline FedSAM on
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CIFAR-10 and CIFAR-100, respectively. Specifically, the training accuracy and testing accuracy
are presented in Table 1| to show the generalization performance. We can see that the performance
improvement is more obvious than all other baselines on CIFAR-10 with the same communication
round. For instance, the difference between training accuracy and test accuracy on CIFAR-10 in IID
setting is 14.14% in DFedSAM, 13.22% in DFedSAM-MGS, 15.29% in FedAvg and 15% in Fed-
SAM. That means our algorithms achieve a comparable generalization than centralized baselines.

Impact of non-IID levels (5). In Table we can see our algorithms are robust to different
participation cases. Heterogeneous data distribution of local client is set to various participation
levels from IID, Dirichlet 0.6 and Dirichlet 0.3, which makes the training of global/consensus
model is more difficult. For instance, on CIFAR-10, as non-IID levels increases, DFedSAM-
MGS achieves better generalization than FedSAM as the difference between training accuracy
and test accuracy in DFedSAM-MGS {15.27%, 14.51%, 13.22%} are lower than that in FedSAM
{17.26%,14.85%,15%}. Similarly, the difference in DFedSAM {17.37%, 15.06%, 14.10%} are
lower than that in FedAvg {17.60%, 15.82%, 15.27%}. These observations confirm that our algo-
rithms are more robust than baselines in various degrees of heterogeneous data.

5.3 TOPOLOGY-AWARE PERFORMANCE

We verify the influence of various communication topologies and gossip averaging steps in DFed-
SAM and DFedSAM-MGS. Different with the comparison of CFL and DFL in Section we
only need to verify the key properties for the DFL methods in this section. Thus, the communi-
cation type is set as “Complete”, i.e., each client can communicate with its neighbors in the same
communication round.

The degree of sparse connectivity A Table 2: Testing accuracy (%) in various network topolo-
is: ring > grid > exponential > full- gies compared with decentralized algorithms on CIFAR-10.

connected in DFL. From Table 2] our al- Algorithm Ring  Grid  Exponential Full-connected
gorithms are obviously superior to all de- D-PSGD 68.96 7436 74.90 75.35
centralized baselines in various communi- D?:Fg‘j\AV%/I gg-gz 2(5)- ;[71 gzéi g;f;g

. . . . . . [ Vg DO . o .
cation netvyorks, \yhlch is commded with DFedSAM 73191 85081 87441 88.05 1
our theoretical findings. Specifically, com- DFedSAM-MGS 80.551 87.39% 88.06 1 88.20 1

pared with DFedAvgM, DFedSAM and
DFedSAM-MGS can significantly improve the performance in the ring topology with 0.64% and
8.0%, respectively. Meanwhile, the performance of DFedSAM-MGS in various topologies is al-
ways better than that of other methods. This observation confirms that multiple gossip steps @) can
alleviate the impact of network topology with a smaller Q = 4. Therefore, our algorithms can
generate the better generalization and model consistency in various communication topologies.

5.4 ABLATION STUDY

Below, we verify the influence of each component and hyper-parameter in DFedSAM where @ = 1.
All the ablation studies are conducted in “exponential” topology except the study for () in three
topologies, and the communication type is the same as Section[5.3} “Complete”.

(a) Ring (b) Grid (c) Exponential

Test Accuracy

Test Accuracy
Test Accuracy

0000

cooo

-1
-2
=3 0z
-

2

25 500 750 1000 1250 1500 1750 500 1000 1 2000 2500 500 1000 1500 2000 2500 3000
Number of Communications Number of Communications Number of Communications

Figure 4: Test accuracy with the number of local communications in various values of Q.

Consensus/gossip steps (). In Figure [d] we investigate where the balance between learning per-
formance and communication complexity in three network topologies is. We choose four multiple
steps @ = {1,2,3,4} and study the different balance points under the different steps in three net-
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work topologies in Figure [ (a), (b) and (c). As the number of local communications increases,
model performance is also improved but the communication complexity increases too. It is clearly
seen that the balance point is different but with the same tendency in different topologies. And a
relatively larger () can bring better performance for a given communication complexity. Therefore,
we select () = 4 in DFedSAM-MGS under 1000 communication rounds for a better balance.

(a) The impact of local iteration steps K (b) The impact of participated clients m (c) The impact of perturbation radius p

Test accurracy

Test accurracy
Test accurracy

100 400 500 100 400 500 100 400 500

200 300 200 300 200 300
Commincation Round Commincation Round Commincation Round

Figure 5: Impact of hyper-paramerters: local iteration steps K, participated clients m, perturbation radius p.

Local iteration steps K. Large local iteration steps K can help the convergence in previous DFL
work (Sun et al.} [2022)) with the theoretical guarantees. To investigate the acceleration on 7' by
adopting a larger local iteration steps K, we fix the total batchsize and change local training epochs.
As shown in Figure 5] (a), our algorithms can accelerate the convergence in theoretical results (see
Section[4.1)) as a larger local iteration steps K is adopted.

Number of participated clients m. As shown in Figure [3 (b), we compare the performance be-
tween different number of client participation m = {50, 100, 150} with the same hyper-parameters.
Compared with larger . = 150, the smaller m = {50, 100} can achieve better convergence and test
accuracy as the number of local data increases, which makes indirectly local model more general-
ization, thereby improving the performance of consensus model.

Perturbation radius p. Perturbation radius p has the impact on performance as the adding pertur-
bation is accumulated when the communication round 7" increases. It is a trade-off between test
accuracy and the generalization. To select a proper value for our algorithms, we conduct some ex-
periments on various perturbation radius from the set {0.01, 0.025,0.05,0.1,0.2,0.4,0.6,0.8,1.0}
in Figure 5] (c). As p = 0.01, we achieve a better convergence and performance. Meanwhile,
p= (’)(%) can make a linear speedup on convergence (see Section

The effectiveness of SAM and MGS. Table 3: Test accuracy of DFedAvg and DFedSAM along
To validate the effectiveness of SAM and with DFedSAM-MGS.

MGS, I‘eSpeCtively, we compare four al- Algorithm Train (%) Validation (%) Differential value (%)
gorithms including DFedAvg, DFedSAM DFedAvg 98.86 82.10 16.76

; ; ; DFedSAM 92.26 84.70 1 7.56 )
and FedSAM-MGS with the same setting. DFCISAVINGS 9 28 8556 1 5001

From Table 3] DFedSAM can achieve the
performance improvement and better generalization compared with DFedAvg as SAM optimizer is
adopted. DFedSAM-MGS can further boost the performance compared with FedSAM as MGS can
also make models consistent among clients and accelerate the convergence rates.

6 CONCLUSIONS AND FUTURE WORK

In this paper, we focus on the model inconsistency challenge caused by heterogeneous data and
network connectivity of communication topology in DFL and overcome this challenge from the per-
spectives of model generalization. We propose two DFL frameworks: DFedSAM and DFedSAM-
MGS with better model consistency among clients. DFedSAM adopts SAM to achieve the flatness
model in each client, thereby improving the generalization by generating a consensus/global flatness
model. Meanwhile, DFedSAM-MGS further improves the model consistency based on DFedSAM
by accelerating the aggregation of local flat models and reaching a better trade-off between learning
performance and communication complexity. For theoretical findings, we confirm a linear speedup
and unify the impacts of gradient perturbation in SAM, local communications in MGS, and network
typology, along with data homogeneity upon the convergence rate in DFL. Furthermore, empirical
results also verify the superiority of our approaches. For future work, we will continue towards
understanding of the effect of SAM and MGS for more desira ble generalization in DFL.
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Figure 6: An overview of the various communication network topologies in decentralized setting.

B  MORE DETAILS ON ALGORITHM IMPLEMENTATION

B.1 DATASETS AND BACKBONES.

CIFAR-10 and CIFAR-100 (Krizhevsky et al.l [2009) are labeled subsets of the 80 million images
dataset. They both share the same 60, 000 input images. CIFAR-100 has a finer labeling, with 100
unique labels, in comparison to CIFAR-10, having 10 unique labels. The VGG-11 as the backbone
is used for CIFAR-10, and the ResNet is chose for CIFAR-100, where the batch-norm layers are
replaced by group-norm layers due to a detrimental effect of batch-norm.

B.2 MORE DETAILS ABOUT BASELINES.

FedAvg is the classic FL. method via the vanilla weighted averaging to parallel train a global model
with a central server. FedSAM applies SAM to be the local optimizer for improving the model
generalization performance. For decentralized schemes, D-PSGD is a classic decentralized parallel
SGD method to reach a consensus model E[, DFedAvg is the decentralized FedAvg, and DFedAvgM
uses SGD with momentum based on DFedAvg to train models on each client and performs multiple
local training steps before each communication. Furthermore, DisPFL is a novel personalized FL

'In this work, we focus on decentralized FL which refers to the local training with multiple local iterates,
whereas decentralized learning/training focuses on one-step local training. For instance, D-PSGD (Lian et al.,
2017) is a decentralized training algorithm, which uses the one-step SGD to train local models in each commu-
nication round.

13
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framework in a decentralized communication protocol, which uses a decentralized sparse training
technique, thus for a fair comparison, we report the global accuracy in DisPFL.

B.3 HYPERPARAMETERS.

The total client number is set to 100, and the number of connection s in each client is restrict at most
10 neighbors in decentralized setting. For centralized setting, the sample ratio of client is set to 0.1.
The local learning rate is set to 0.1 decayed with 0.998 after each communication round for all ex-
periments, and the global learning rate is set to 1.0 for centralized methods. The batch size is fixed to
128 for all the experiments. We run 1000 global communication rounds for CIFAR-10 and CIFAR-
100. SGD optimizer is used with weighted decayed parameter 0.0005 for all baselines except Fed-
SAM. Other optimizer hyper-parameters p = 0.01 for our algorithms (DFedSAM and DFedSAM-
MGS with @Q = 1) via grid search on the set {0.01,0.025,0.05,0.1,0.2,0.4,0.6,0.8,1.0} and the
value of p in FedSAM is followed by (Qu et al., 2022), respectively. And following by (Sun et al.,
2022), the local optimization with momentum 0.9 for DFedAvgM. For local iterations K, the train-
ing epoch in D-PSGD is set to 1, that for all other methods is set to 5.

B.4 COMMUNICATION CONFIGURATIONS.

Specifically, such as (Dai et al., [2022), the decentralized methods actually generate far more com-
munication volume than centralized methods because each client in the network topology needs
to transmit the local information to their neighbors. However, only the partly sampled clients can
upload their parameter updates with a central server in centralized setting. Therefore, for a fair com-
parison, we use a dynamic time-varying connection topology for decentralized methods in Section
[5.2] we restrict each client can communicate with at most 10 neighbors which are random sampled
without replacement from all clients, and only 10 clients who are neighbors to each other can per-
form one gossip step to exchange their local information in DFedSAM. In DFedSAM-MGS, the
gossip step is performed @) times, 10 x () clients are sampled without replacement can perform one
gossip step to exchange their local information.

C ALGORITHMS

D PRELIMINARY LEMMAS

Lemma D.1 [Lemma 4, (Lian et al., 2017)] For any t € Z, the mixing matrix W € R™ satisfies
[WE—Plop < A, where X := max{| Xz, |\, (W)|} and for a matrix A, we denote its spectral

norm as || A||op. Furthermore, 1 :=[1,1,...,1]T € R™ and
117

P:=— eR™™
m

In [Proposition 1, (Nedic & Ozdaglar, [2009)], the author also proved that | IW* — P|o, < CA* for
some C > 0 that depends on the matrix.

Lemma D.2 [Lemma A.5, (Qu et al.l|2022)] (Bounded global variance of ||V f;(x+6;) — V f(x +
8)||%.) An immediate implication of Assumptionsand the variance of local and global gradients
with perturbation can be bounded as follows:

IV fi(x+6;) — Vf(x+6)|> <307 + 6L%p.

Lemma D.3 [Lemma B.1, (Qu et al.|l 2022)] (Bounded Es of DFedSAM). the updates of DFedSAM
for any learning rate satisfying n < ﬁ have the drift due to 6; j; — 0:

1 m
= = E[||6; 1 — d||?] < 2K%B%n?p>.
€= — > Elll6is - 3l < 2K°5%%p

i=1

_ VF(x) — , VE"*e
where § = PTVFE dik = pHVFL(ii”“,ﬁ)II
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Algorithm 1: DFedSAM and DFedSAM-MGS

Input : Total number of clients m, total number of communication rounds 7', the number of consensus
steps per gradient iteration (), learning rate 7, and total number of the local iterates are K.
Output: Generate consensus model x” after the final communication of all clients with their neighbors.
1 Initialization: Randomly initialize each client’s model x° (7).
2 fort =0toT —1do

3 for node i in parallel do
4 fork=0to K —1do
5 Set y0(i) « x'(4), y" 7 (3) = y"°(4d)
6 Sample a batch of local data &; and calculate local gradient g** (i) = VF;(y**; &)
7 V(i) = VE ("™ +6(y""); &) with 6(y"*) = pg"*/ [[g"*]|,
8 yUR () =y (i) —ng"t ()
9 end
10 z' (1) « y" ¥ (i)
11 Receive neighbors’ models z* (1) from neighborhood set S, ; with adjacency matrix W.
12 x(5) = Pen ) w1zt (1)
13 forq=0toQ — 1do
14 xHIt () = 2len () wi z"9(1)  (z"°(i) = 2'(4)) (Exchanging messages)
15 27T (3) = x9T1(4) (Local gossip update)
16 end
17 xt (1) = xH9(4)
18 end
19 end

E CONVERGENCE ANALYSIS FOR DFEDSAM AND DFEDSAM-MGS

In the following, we present the proof of convergence results for DFedSAM and DFedSAM-MGS,
respectively. Note that the proof of Theorem [4.1]is thoroughly introduced in two sections and
[E-3|as follows, where Q = 1 and @ > 1, respectively.

E.1 PRELIMINARY LEMMAS

Lemma E.1 Assume that Assumptionsand hold, and (y'* (i) + 6; 1 )i>0, (x"*(i))i>0 are gen-
erated by DFedSAM for all i € {1,2,...,m}. If the client update of DFedSAM for any learning rate

n < 10%’ it then follows:
1 & tk(: NE 4K3L2772P4 2,72 2 2 2
- ig_lEH(y H(8) 4 0 k) —Xt(Z)H < 2K(72K_ 1 +8Kn*(L°p + oy +oy)
8K n? — 2K p? ®
U t 2 P
_— E||V
+— ;:1 IV + 57—

where 0 < k < K — 1.
Proof.
For any local iteration k € {0, 1, ..., K — 1} in any node i, it holds

1 & 1
™ ;E ||(yt,k?(i) + 6ik) — xt(i)H? =~ ;E Hyt,kfl(i) + 8 — TIVFi(yt’kfl(i) F6ik1) — Xt(i)HQ

1 ¢ . . 1y -
= D By FE) 4 Giko1 — xH(0) + G — Gip1 — n(VFi(Yt’k i) + i) = VE(y"* 1)
1=1

+ VR ) = VAR + VAR = V) + V)12
<I410,
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where1 = (14 =)L 3", (]EHytk i) + 0ip—1 — x* )||2+E\|5i,k*5i,k—1H2) and
2K —
= Y | = n(VEGET0) + 6ier) — VR

+VE(y™ 1) = V) + VA = V) + V1)) 12,
With Lemma[D.3]|and Assumptions, the bounds are
1 1 - tk— L t 2 272 2 4
2K—1)EZ(EHY (1) + 0i - 1—x(z)H —|—2KL77p),

I=(1+

and

8Kn?
n=27 Z(L2p2+a +02 +E|[VI)[*),
=1
where B ||6; x_1||> < p*
Thus, we can obtain

2

)]EH(ytk L(@) 4+ 6 k1) —Xt(Z)H

3r2,2 4 2 m
AR +8Kn2(L2p2+0§+al2)+8f;n S E[VA@O
where E|[Vf(x)|* = LY BV @O fx) = L X0, filx), and Vfi(xt) =
V(! (0)).

The recursion from 7 = 0 to k yields

m m K-—1
1 2 1 1 4K3 L2 p*
ZSNTE| (R +6,5) — xt6)|F < = 1 r( K2(L20? + 02 + o2
SN0 + 800 =< < 53050 (1 g (T2 KU o)
8K n? — 2 1
E )+ 2
o LEIVACIP) + 0+ gz
4K3L2 2.4
< 2K(T_”1p +8Kn*(L?p* + 02 + 0})
SKn? «— 2Kp
— Y B[V +
i=1

This completes the proof.

Lemma E.2 Assume that Assumption [3| holds and the number of local iteration K is large enough.
Let {x"(i) }+>0 be generated by DFedSAM for all i € {1,2, ...,m} and any learning rate 1 > 0, we
have following bound:

1 — N Con?
il Elllxt* () — xt|12] < 2
LBl — X <

(1=A)
where Cy = 2K(4K L* p + 8K (L?p* 4+ 02 + 0f) + 8KB?) + %.
Proof.
Following [Lemma 4, (Sun et al., 2022)], we denote Z' := [z'(1),2"(2),..., zt(m)]—r € Rmx4,
With these notation, we have
X =Wz = WX' — (', ©)
where (t := WX' — WZ. The iteration equation (9) can be rewritten as the following expression
t—1
X! =WiX0 — wa—l—jgj. (10)
§=0
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Obviously, it follows

WP = PW = P. (11
According to Lemma[D.1] it holds
W =P < A"
Multiplying both sides of equation (I0) with P and using equation (1)), we then get
t—1 t—1
PX! :PXO—ZPgJ' = —ZP(j, (12)
j=0 j=0

where we used initialization X° = 0. Then, we are led to

t—1
X! = PX | = > (P - W)
j=0

t—1 t—1 (3)
<D IP =W, [ < XTI
§=0 §=0

With Cauchy inequality,

iy

t7
E|IX' - PX'|> <E()_A
j=0

J t—1—j

AT [l)?

t—

1—;
2

t—1 t—1
< QN NTEIC)®)
§=0 §=0

Direct calculation gives us
Ell¢* < |[W|* E|X - Z7|* < E|X! — 27|,
With Lemma|E.1|and Assumption 3, for any j,

E[|X? - 27|
4K3L2p4 2K p?
< m(2K (S 4 SK(L2p? + 02 + o}) + SK B2 )
_m( (2K—1 +8K(L*p" + o, +07)+8 )+772(2K—1) n
Thus, we get
E|X' - PX'|?
3r2 4 2
_ (KOS 4 SR + 3+ of) 4 KB + 2 )
- (1—A)? '
xt(1) — xt
xt(2) — xt
The fact that X! — PX? = . then proves the result.

xt(m) — xt

Lemma E.3 Assume that Assumption 3| holds and the number of local iteration K is large enough.
Let {x'(i)}+>0 be generated by DFedSAM-MGS for all i € {1,2,...,m} and any learning rate
n > 0, we have following bound:

1 & P ) A9 +1 A9 +1
_ ) _ <
- iglE[IIX (1) = x'["] < Can ((1 “NEm2@ D T (1= )\Q)Q)?

3r2 4 2
xher; Cy = 2K (55~ + 8K(L?p? + 0p + 07) + 8K B?) + gt
rooyj.
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Following [Lemma 4, (Sun et al| [2022)] and Lemma we denote 7t =
[z(1),2(2),...,2" (m)] " € R™*4. With these notation, we have

Xt = W@z = WOX! — ¢, (14)

where ¢t .= WXt — WQZ!. The iteration equation can be rewritten as the following
expression

t—1
X' = (WHexXO -y wi-1=99¢, (15)
j=0
Obviously, it follows
WCP = PWC = P. (16)
According to Lemma (D) it holds
W — P <A,

Multiplying both sides of equation (I3) with P and using equation (I6), we then get
t—1 t—1
PX'=PX’ - Y P =Y P,
j=0 j=0

where we used initialization X° = 0. Then, we are led to
t—1
X=X = | 3 (P - W)
=0
t—1
[P — W=, 1|
j:0
t—

1
< D AT W@
0

j=

t—1
< XTI WIS PP ).
j=0
With Cauchy inequality,
t—1 i—1
E||X! — PX|% < ( b —5EIC )
Jj=0 j=0
t—1 t—1 )\t 1—j
< (Z()\Q(t 1- J)+ Z )\Q(t 1- J)+ )]EHC]H )
=0 7=0

. 1 1
< ]EIICJH2<(1 ~)2m2@D + (1— /\Q)Q)'

Direct calculation gives us
E|¢)? < [IWe* - E[X! - 27|?
<||W-P+P|PX) - Z7|
< (IW = P|*? + |P|*?)E|X! — Z7|?
< (A + DEXT - 27|,

With Lemma[E"]|and Assumption 3, for any 7,

IEIIXJ—ZJII2

4K3L2p 2K p?
<m(2K(==L { 8K (L2p? + 02 + 0?) + 8K B2 )2
_m( (2K—1 +8K(L*p* + o, +0f) + )+772(2K—1)
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Thus, we get

AL A%l )

(1= X)2m2@-1D (1 - )\Q)2

where Cy = 2K(4K L ” + 8K (L?p? tag +0?) + 8K B?) + %Kpil).
xt(1) — xt

xt(2) — xt
The fact that X! — PX! = ( ) then proves the result.

E||X! — PX!|? < m02n2(

xt(m) — xt
E.2 PROOF OF CONVERGENCE RESULTS FOR DFEDSAM.

Noting that PX!T! = PWZ! = PZ?, that is also

xtH1 = 7t

where X := [x(1),x(2),...,x(m)]" € R™*4and Z := [z(1),z(2),...,2z(m)] € R™*d.
Thus we have

xtHl — xt = xtH] — 7l 71 — xt =71 — xI, (17)
where z! := Z:n%zt(l) and x! := %xt(z) In each node,
m K-1 . .
S DS ) — vt ()
m
m K— ~
_ S Sk (g (0) as)
m
S Sy (CaVEW 4 pVEE )/ VR ,);
B m
The Lipschitz continuity of V f:
— _ Y
Ef(xtt1) <Ef(x?) + E(Vf(xt),zt — xt) + §E|\xt+1 —xt||2, (19)
where we used (T7).
And (T8) is used:
E(KVf(x'), (2" —x')/K) = E(KV f(x), =V f(x") + nV f(x!) + (2 —x')/K)
9 m K-1
J— J— ’r] .
= —nKE| VG| +BKVIED, LSS (VA G) - TR +6:456)))
i=1 k=0
a) I m K-1
<t t t,k
< E |V () m 2 2 00 =y = 8 0)
b K L2K2 4K3L2 2 4
77 77 ne 2,72 2 2 2
IEHVf o (2K( 4 8K (L2 + 02 + o)
Kn? 2Kp
S VIO + 5 ).
where a) uses the Lipschitz continuity, b) uses Lemma Meanwhile, we can get
L ==t —=I? Lol= —=l?_L1 <~/ 1. 12
51E’xt“ -xt|| = gE’zt -xt| < 55; [y (@) = x" (@)
m K-1 t.k . 2
o Ll =X Yo VEW™ + ki) 1)
-2 m
a)
S £772K2BZ
2 )
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where a) uses Assumption 3]
Furthermore, (I9) can be represented as

N TZL2
Ef(xT) <Ef(x) - —EHVEf |+
(22)
8P K2L? NN L 2772 2
_ E|V —n*K*B
K ; [vsecnf + e,
3r2, 2 4 2
where Oy = 2K (Y5210 + 8Kn?(L2p? + 02 + 0F) + 2225
Thus, with Lemma|[E.2} we can get
2
L RS v (ORET e
— SB[Vt ()| < 2L +2E ||V )|
M (23)

)

C 2

< 2L22777 4O HVf(xt)‘
(1=

where a) uses Lemma and Cy = 2K(% +8K(L?p* + 0} +0f) +8KB?) + %.

Therefore, (19) is

L2KC
Ef() < Bf ()~ 2B |G| +
C. I

T f"A) +9E HVf(xt)H )
B i e (24)

<Ef(x) + (16° K212 — TE||v 76|

’I7L2K01 1602’[75K2L4
2 (1—X)2

Summing the inequality (24) from ¢ = 1 to 7', and then we can get the proved result as below:

+ 8773K2L2(2L2

— L’KC 16Cn° K2L*
2f(x!) —2f* n I (Eo v
“T(nK — 32n3K2L2) nK — 323 K212

min, E [V /()

If we choose the learning rate n = O(1/LvVKT) and ) < 1557 the number of communication
round 7 is large enough, we have
2 :O(f(g) - KLt K(L'p*+og+of)  Lp?
vKT T T T(1—\)?
K B? N K212p* N K(L?p* + o} +gf))
T2(1—X)2  T%1-))? T2(1 — )2 )

min IEHVf(;) +

1<t<T

When perturbation amplitude p proportional to the learning rate, e.g., p = O(ﬁ), and then we
have:

: — 17 fx1) = K(oj +0}) KB? K3/2 4
t — g
@%IEHW(X) =o( JET 1 Trmaopt e
12 K(o2 + o2
+ + ( g l))
T21— N2 " T2(1— N2

Under Definition 2} we can get

) 2 f(T) —f* K(ﬁz +02) K B2 K3/214
@%IEHW(Xt)H :O( JET T 21— T T
L K(8° + a7)
T TR o )

This completes the proof.
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E.3 PROOF OF CONVERGENCE RESULTS FOR DFEDSAM-MGS

With multiple gossiping steps, x° and z° are represented as x and z, respectively. Meanwhile,
Z4Q = Zt0 . W@ = Z! . W%, Noting that PX'*! = PW®?Z! = PZ!(Q > 1), that is also

X1 = 7t

where X := [x(1),x(2),...,x(m)]" € R™*4and Z := [z(1),z(2),...,2z(m)] € R™*d,
Thus we have

xiHl — xt = xtHl — 7l 4 71 — xt =71 — xI, (25)
where zt := Zm%zt(l) and xt := %’m In each node,
2t %t — Dima 2(:_01 y R ) — y ()
m
X g (Cmgt () 26)
m
Y Yo (CVEEF + oV O/ |V 6)],):€)
B m
The Lipschitz continuity of V f:
E— _ S
Ef(x1) <Ef(x) + E(V(x), 2" —x) + SR = x|, 27)
where we used (T7).
And (T8) is used:
E(KVf(x'), (2" = x')/K) = E{KV f(x), -V f(x") + nVf(x}) + (2 — x')/K)
m K-1
= — t f . tvk L.
nKE V16| + By G, > (VI G) = VR +6:456))
a) L m K-1
t -~ t otk
< E |[V/(x") 2 2 O 0) =y =) 08)
nL?*K? AK®L*n?p* 2072 2 2 2
IEHVf( o (K( Sl 4 SEP (L2 + 02 + o)

2K p?
”ZEHW D"+ 50 25):

where a) uses the Lipschitz continuity, b) uses Lemma Meanwhile, we can get

L \\=—= =I? _L.|= —=II?_L1 6K (; Nk
Lol s - ol < L1 0 -0
R 2
< £IE —0 Yy Yoo VE(Y" +0ik3 ) (29)
-2 m
a)
g £7’2K2B27
2
where a) uses Assumptlonl
Furthermore, (I9) can be represented as
S — K 2 LK
Ef () gEf(xt)—n—EHVEf(xt) + ==

37272 (30)
SRS e+ e
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where C; = 2K(% +8Kn*(L*p* + 07 + 0}) + 2211((521-

Thus, with Lemma [E.3] we can get

2
xt(i) — xt

> |

= B[ < 217 + 25 v
i=1 3D
A9 +1 A9 +1

=0 )2m2@ 0 (1- Q)

g 212 Corp ) +2E | V16| :

9

where a) uses Lemmaand Cy = 2K(% +8K(L?p* + 0} +0}) +8KB?) + %.
Therefore, (T9) is

— — K — |2 L’K
E/(T) <Ef() - T2E HVf(xt) + == “
A9+ A9+ 1 — 12
37027209720 )2 7
+ 8P K2L2(2L2Cy) ((1 @ T Ao AQ)2) +2E||v /)| ) .
_ K 2
< Ef(D) + (16 K2L2 — TR )E||V £ (x)
nL?KCy 5 0 4< A9+ 1 A9 +1 )
— +1 K*L .
SR 6Csn (1= X)2m2@-1) v (1-2Q)2
Summing the inequality (32) from ¢ = 1 to 7', and then we can get the proved result as below:
— L’KC Q Q
2f(x1) — 2f* et 1602775K2L4<(17,\3\2WJ;2{Q—1> + (1/\—AJ221)2)

12
4 t
min, E V)

“T(nK —32n3K2L?) * nK — 32n3K2L?

If we choose the learning rate n = O(1/LvKT) and ) < 1557 the number of communication
round 7T is large enough with Definition [2{ and ®(\,m, Q) = s /\3\57:21@,1) + (1’\5)\21)2 is the
key parameter to the convergence bound with the number of spectral gap, the clients and multiple
gossiping steps. Thus we have

) 2 f(F) _ f* K3/2L2p4 K(L4p2 4 52 4 0_2)
Ol = l
B I G e
L?p?  K2L%p*  K(L?p*+ %+ o} + B?)
q’(A’m’Q)( T T T2 ))
When perturbation amplitude p proportional to the learning rate, e.g., p = O(%), and then we
have:
) 2 f(;) _ f* K(ﬁQ + 02) K3/2L4
t — l
1r£rilgnTEHVf(x)H O( VKT * T * T2
L* + K(B8%+ 0} + B?)
+2(\m,Q) ).

This completes the proof.
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