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ABSTRACT
The widespread availability of copious amounts of data has created a pressing need to develop
optimization algorithms which can work in parallel when input data is unavailable at a single
place but rather spread throughout multiple locations. In this talk, we consider the problem
of optimizing a sum of convex functions in a network where each node knows only one of the
functions; this is a common model which includes as particular cases a number of distributed
regression and classification problems. We develop a stochastic gradient method which is
fully decentralized and robust to unpredictable node and link failures. Our main results yield
convergence time bounds which simultaneously achieve the currently best scalings with time
and network size for this problem.
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