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Abstract: This paper investigates the problem of fixed-time distributed time-varying optimization
of a nonlinear fractional-order multiagent system (FOMAS) over a weight-unbalanced directed
graph (digraph), where the heterogeneous unknown nonlinear functions and disturbances are
involved. The aim is to cooperatively minimize a convex time-varying global cost function produced
by a sum of time-varying local cost functions within a fixed time, where each time-varying local
cost function does not have to be convex. Using a three-step design procedure, a fully distributed
fixed-time optimization algorithm is constructed to achieve the objective. The first step is to design
a fully distributed fixed-time estimator to estimate some centralized optimization terms within a
fixed time Ty. The second step is to develop a novel discontinuous fixed-time sliding mode algorithm
with nominal controller to derive all the agents to the sliding-mode surface within a fixed time Tj,
and meanwhile the dynamics of each agent is described by a single-integrator MAS with nominal
controller. In the third step, a novel estimator-based fully distributed fixed-time nominal controller
for the single-integrator MAS is presented to guarantee all agents reach consensus within a fixed
time Ty, and afterwards minimize the convex time-varying global cost function within a fixed time
T3. The upper bound of each fixed time Ty, (m = 0,1,2,3) is given explicitly, which is independent of
the initial states. Finally, a numerical example is provided to validate the results.

Keywords: fixed-time distributed optimization; fractional-order multiagent systems; weight-unbalanced
digraph; time-varying cost functions

1. Introduction

More recently, distributed optimization in a group of multiagent systems (MASs) has
received considerable attention owing to its broad applications including but not limited
to sensor networks [1], economic dispatch of power grids [2,3] and wireless resource
management [4]. The primary goal of distributed optimization in MASs is to minimize
the sum of local cost functions (termed the global cost function) cooperatively, where
each agent has a local cost function only known to itself. Existing results mainly focus on
implementing distributed optimization of MASs in a discrete-time manner [1,5,6], which
is different from the case where each agent has continuous-time dynamics. Since many
physical systems have continuous-time dynamics [7], the distributed optimization problem
of MASs with various continuous-time dynamics is extensively studied, such as first-
order MASs [8,9], second-order MASs [10,11] and higher-order MASs [12,13]. Normally,
the implementation of distributed optimization relies upon some factors, i.e., algorithm
performance, the information exchange network topology, the agent inherent dynamics,
as well as the characteristics of the local cost functions. Existing works on the above four
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factors will be discussed, respectively, to point out their corresponding limitations, and
further bring out the research motivation and contribution of this paper.

1.1. Related Work and Its Limitations

(1) Fixed-Time Optimal Convergence: One of the paramount criteria to evaluate the
performance of the distributed optimization algorithm is the optimal convergence rate.
Nonetheless, in the aforementioned discrete-time and continuous-time optimization al-
gorithms, all agents reach an agreement and converge to the global optimal solution as
time approaches infinity. In order to satisfy the finite-time convergence requirement of
some practical tasks, some finite-time distributed optimization algorithms are designed
in [3,14,15]. For the finite-time distributed optimization algorithms, the convergence time
relies on initial states directly. It is impossible to ensure a predetermined convergence time
if certain initial state data are not supplied in advance. Designing fixed-time distributed
optimization algorithms that are independent of any initial states is required. So far, little
work about the fixed-time distributed optimization problem of MASs [16-19] has been
addressed by utilizing the idea of fixed-time stability [20]. Note that, all the aforementioned
finite- and fixed-time optimization algorithms have some constraints, i.e., each local cost
function and its gradient are respectively required to be (strongly) convex and/or Lipschitz,
and the agents’ topology is considered to be undirected.

(2) Weight-Unbalanced Directed Topology: The aforesaid optimal algorithms are designed
based on the assumption that the information exchange network topology among agents
are either undirected or directed but weight-balanced [21], which would generally fail
when they are relocated to unbalanced digraphs. Unbalanced digraphs present a unique
challenge that has received widespread recognition in the optimization community [5].
Existing attempts to consider weight-unbalanced digraphs have used certain additional
information, such as the in-neighbors and out-degree information [22,23], out-neighbors
and in-degree information [24], and the zero eigenvalue’s corresponding left eigenvector
in the Laplacian matrix [10,25,26], which might not be feasible in practice [5,27]. Without
employing the certain information mentioned above, the distributed optimization prob-
lem of MASs with unbalanced digraphs is studied by designing a scaling-function-based
discrete-time algorithm in [5] and a continuous-time coordination algorithm in [27]. But the
designed algorithms in [5,27] depend on certain global information, based on the assump-
tion that each local cost function is strongly convex, and can only achieve an asymptotic
optimal convergence. The above limitations hinder the algorithms” implementation in
real applications.

(3) Heterogeneous Nonlinear Fractional-Order Dynamics: Additionally, existing works on
distributed optimization usually assume all agents have homogeneous linear dynamics,
and/or share a unique dynamical mode, i.e., single-integrator dynamics [28,29], double-
integrator dynamics [10,11] and general linear dynamics [12]. But oftentimes, many physi-
cal systems are inherently nonlinear and susceptible to heterogeneous disturbances. The
tools used in the homogeneous and linear frameworks cannot be used in the heterogeneous
and nonlinear ones, and the designed optimal algorithms for homogeneous linear MASs
are generally not suitable for heterogeneous nonlinear MASs. The distributed optimization
problems for MASs with heterogeneous disturbances and heterogeneous nonlinear MASs
are respectively studied in [8,14,18] and in [13,30], where the considered topologies are
either undirected [8,13,14] or directed but weight-balanced [30]. Note that all considered
MASs and designed controllers above have integer-order dynamics. A fractional-order (FO)
system with a fractional order can be used to correctly describe the dynamics of anomalous
systems with memory or hereditary features [31,32]. In addition, FO controllers are more
reliable and offer more design flexibility than integer-order controllers [33]. The FO system
is attracting more attention and offers a wide range of practical applications [34]. Recently,
the authors in [35] study the distributed optimization problem of nonlinear uncertain
fractional-order MASs (FOMASs) via designing an adaptive surface control protocol with
asymptotic optimal convergence rate. To the best of our knowledge, the fixed-time dis-
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tributed optimization of FOMASs with heterogeneous nonlinear functions and disturbances
over a weight-unbalanced digraph has not been reported.

(4) Time-Varying Local Cost Functions: Furthermore, while time-varying local cost
functions are frequently used in applications like monitoring a time-varying optimal
solution, the studies listed above primarily focus on the distributed optimization issue
using time-invariant local cost functions. The authors of [11,13,15,19,28,36,37] study the
distributed optimization problem with time-varying local cost functions, also known as the
distributed time-varying optimization problem, which is more challenging to solve because
its optimal point (trajectory) may be time-varying. A connectivity-preserving optimization
algorithm is developed in [11] to make all agents achieve consensus within a finite-time
and the consensus values converge to a time-varying optimal trajectory asymptotically. Via
distributed average tracking, some optimization algorithms are designed to cooperatively
minimize the sum of time-varying local cost functions within a finite time in [15] and
within a fixed time in [19]. At present, there are several limitations in the aforementioned
distributed time-varying optimization problems. For example, the considered network
topologies in [11,13,15,19,28,37] are undirected and the designed algorithms in [11,13,28,37]
can only achieve asymptotic convergence. Moreover, the authors in [11,15,19,28,37] only
consider the integrator-type agent dynamics, each time-varying local cost function and
its Hessian are forced to be convex and invertible in [11,13,37], respectively. This paper
intends to overcome the aforementioned limitations.

1.2. Research Motivation

Motivated by the discussion and observation on the aforementioned four factors,
this paper aims to solve the fixed-time distributed time-varying optimization problem
of an FOMAS with time-varying local cost functions, heterogeneous unknown nonlinear
functions and disturbances over a weight-unbalanced directed network. In this paper, each
time-varying local cost function and its Hessian are not necessarily forced to be convex
and invertible, respectively. As previously mentioned, the aforesaid four factors (i.e., fixed-
time optimal convergence, weight-unbalanced directed topology, heterogeneous nonlinear
fractional-order dynamics, and time-varying local cost functions) have their corresponding
motivations, and existing related works about those four factors have their corresponding
limitations or constraints. Fixed-time optimal convergence has a fast convergence rate
and meets the demand for ensuring a predefined convergence time independent of any
initial states. The benefit of weighted unbalanced direct topology is that it requires fewer
communication channels and less equipment. Heterogeneous nonlinear dynamics and
time-varying local cost functions are common in many physical systems and applications.
Based on a practical perspective, the above four factors are comprehensively considered in
a unified framework and the existing limitations of some related works are removed in this
paper. The studied problem of this paper is very challenging, and the derived results are of
great significance in theory and practice.

1.3. Research Contribution

This paper focuses on studying the problem of distributed optimization of an FOMAS
through comprehensive consideration of the following four factors: fixed-time optimal
convergence, weight-unbalanced directed topology, heterogeneous nonlinear agent inher-
ent dynamics, and time-varying local cost functions. By integrating the idea of fixed-time
stability [20], the distributed estimator (or tracking control) method [14], the sliding-mode
control technique and the distributed leaderless consensus control method, this paper
proposes an estimator-based fully distributed fixed-time optimization algorithm to solve
such a problem. Compared with the existing related works, the research contribution of
this work is threefold.

(1) A fixed-time optimal convergence protocol independent of any initial states is designed;
this is different from the designed asymptotic optimal convergence protocols
in [5,30,37], and the finite-time optimal convergence protocols in [3,14,15] depen-
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dent of initial states. However, the fixed-time optimal convergence protocols are
designed in [16-19], where the considered topologies among agents are undirected.

(2) A weight-unbalanced directed topology without employing certain additional information is
considered, which includes the undirected topologies considered in [8,16,18], weight-
balanced directed topologies in [19,21,30], and weight-unbalanced directed topologies,
and employs certain additional information in [23-26] as its special cases. However,
the weight-unbalanced directed topology without employing certain additional in-
formation is considered in [5,27], where the designed protocols are only asymptotic
optimal convergence.

(3) An FOMAS with time-varying local cost functions, heterogeneous unknown nonlinear
functions and disturbances is investigated; this is in contrast to the studied MAS
with linear and homogeneous integer-order dynamics in [9,12,28,29]. Note that
each local cost function is required to be convex in [8,11-13,29], strongly convex
in [5,17,27,37], and the Hessian of each local cost function is forced to be invertible and
equal in [9-11,13,37]. However, in this paper, only the global cost function is forced
to be convex but not necessarily each local cost function, and only the Hessian of the
global cost function is forced to be invertible but not necessarily the Hessian of each
local cost function.

In sum, the work of this paper is an extension of and/or an improvement on the
above-mentioned works.

2. Preliminaries
2.1. Notations

Let R, R*, R" and R"*™ be respectively the sets of all real numbers, nonnegative
real numbers, n-dimensional real column vectors and #n x m real matrices. Symbols
®, Iy and Iy respectively represent the Kronecker product, index set {1,2,..., N} and
N X N identity matrix. For a real number p > 0 and a vector x = [x1,xp,. ..,xn]T S
R, xP = [x,xb, ..., xh]7, sigh(x) = [sigh(x1),sigl(x2),...,sigl(x,)]T with sigf(x;) =
|x;|Psgn(x;), sgn(x) = [sgn(x1),sgn(xz),...,sgn(x,)]T, where sgn(x;) represents the
signum function of x;; % and 5 represent the differential operator and partial differ-
ential operator with respect to t and x;, respectively; for a function f(x,t) : R” x Rt — R

that is twice differentiable, its gradient is denoted by V f(x, t) = [af a(j:ft) lier, (as a column

2
vector), its Hessian is denoted by V2f(x,t) = [%L’jeﬂn (as a n x n matrix). For b;,

ceR,i=1,2,...,m,adiagonal matrix with diagonal entries by, by, ..., by, is denoted as
diag(by, by, ..., by) € R™™ andletc, = [c,c...,c]T € R".

2.2. Fractional Integral and Derivative

In this paper, let p € (0,1], p; € (0,1], T(z) = [, =~ 'e~'dt and h(t) € C([to, ), R).
The following definitions and property are available in [38].

Definition 1. The p-order (Riemann-Liouville fractional) integral of h(t) is defined as

1t h(s)
PH(t) = £ /to P

Definition 2. Let DPh(t) be the p-order (Caputo fractional) derivative of h(t), defined as

DPh(t) = I'"Ph(t) = r<11— p) / <th—(ss)>Pds'

Property 1. It holds that DP (D'~Fh(t)) = DY=P(DPh(t)) = h(t) for h(t) € C([tp, ), R).
Specifically, DPh = 0 if h is a constant.
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2.3. Directed Graph Theories

The following directed graph theories can be found in [5,27]. A weighted directed
graph (digraph) among N nodes (agents) is modeled as G. Let V = {V,V»,..., Vn} be
the node set, and A = [aij]NxN with weights aj > 0 be the adjacency matrix, where
a;j > 0 if and only if agent j is available to agent i, and a;; = 0 otherwise. The Laplacian
matrix £ = [ljj]yxn can be defined as £ = diag(|N]"|,|N3"|,..., |N|) — A, where
NI = {j € V]aj > 0}, N = {j € Vl]aj; > 0}, the cardinalities |NV"| = Yjenrin i
and \/\flf’”t| = ):je Nput @ji are called the in-degree and out-degree of agent i. A digraph is

called weight-balanced if and only if [N/"| = |[N?“|, Vi € V. A digraph is termed strongly
connected if there exists a directed path between any two nodes. A digraph graph has a
directed spanning tree if and only if there exists a node (termed the root) with a directed
path to all other nodes.

Assumption 1. The digraph G is time-invariant and strongly connected.

It is worth mentioning that, the digraph G is weight-unbalanced if Assumption 1
holds. Denote ¢ = [¢1,8&,...,¢n]T, E = diag(¢1, &, ..., ¢n), and a matrix Q = (EL +
LTZ)/2, where & > 0 and Zf\i 16; = 1. If Assumption 1 holds, we have the following
important lemma.

Lemma 1 ([39]). Let X = [X1,Xo,...,Xn]T € RN, Y = [Yq,Y,...,Yn]T € RY, and

Qa,b,a,B) = {Y:Y =a-sig"(X) + b -sigf(X), X # cn}, where ab > 0 (except a = b = 0)

and 0 < w < B, and a,b,c,n, B are constants. Based on Assumption 1, there exists a constant
ko > 0 such that

YTQy

k= min ———. 1

0 YeQ(abu,pB) YTy ( )

Lemma 2 ([40]). If H is a nonsingular M-matrix, there exist an N x N positive diagonal matrix

© = diag(6,,0,,- - ,0N) and a positive constant n = A(H) such that H = ®©H + H'© >

nly, where 67,6y, - - - ,ON]T = (HT) "1y and A(H) represents the minimal eigenvalue value

of H.

2.4. Some Supporting Lemmas
Lemma 3 ([41]). Let x1,xp,...,x, > 0. Then

1=

NY
x?><;x,~>,0<q<1, )
i=

i=1

q
Xj

v

M-

q

n

nt=q (Z xi> , 1< g <oco. 3)
i=1

1

Lemma 4 ([20]). For a differential equation

1
1-¢

L, y(0) = yo, @)

in whichy € Rt U{0}, a,b > 0, and ¢ > 1, the equilibrium of (4) is globally stable after a
fixed-time T and T < Tpax = %

y=—ay & —by

Lemma 5 ([42]). For a continuous differentiable convex function f(x) : R" — R, x, € R" isa
global minimum of f(x) if and only if V f (x,) = 0y.
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3. Problem Statement

Consider an FOMAS composed of N agents under a digraph G. Inspired by [18,30], the
FOMAS is assumed to satisfy the following continuous-time heterogeneous
nonlinear dynamics:

Dpfxi:hi(xi,t)—f—fi—f—ui, iGHN:{l,Z,...,N}, (5)

where 0 < p; <1, x; € Rand 7; € R are, respectively, agent i’s state and disturbance,
hi(x;,t) € R is a nonlinear function, and u#; € R is the input. Let | = ):ilil fi(x;, t) be a
convex global cost function, where f;(x;,t) : R x Rt — R is a time-varying local cost
function only known to itself.

This study aims to find a fully distributed optimization protocol to solve the fixed-time
distributed time-varying optimization problem formulated below.

Fixed-time distributed time-varying optimization problem: Find a fully distributed con-
troller u; in (5) for each agent, such that for any given initial states x;(0), there exists a
fixed-time T independent of the initial states, and x; converges to the optimization point x}
within the fixed-time T, i.e., x; = x] ast > T for each i € Iy, where x; € R is the minimizer
of the following distributed time-varying optimization problem:

N
min | = Zfl-(xi, t) subject to x; — 6; = Xj— (5]‘, Vi, j € ln, (6)

over all x;€R i1

and the constant ¢; represents the final consensus configuration (or expected formation)
such that x; — 6; = x; — 9, Vi,j € Iy. In fact, x; € R is the minimizer of the optimiza-
tion problem (6) if and only if x, € R is the minimizer of the optimization problem
miny er fo(xo, t), where fo(xo, t) = YN ; fi(xo + &, t) is the time-varying global cost func-
tion and x7 = x, +;, Vi € Iy.

Remark 1. It is worth pointing out that existing optimization problems usually require all x; and
reach an exact consensus (see [8—19]), i.e., x; = Xj, Vi, j € Iy, and they converge to a common
optimization point x.. But achieving perfect consensus for all x; in real applications would be
incredibly difficult. In other words, there is always an offset between x; and x; for Vi # j. Thus,
in the optimization problem (6), it is required that x; — x; = 6; — J; for Vi,j € Iy, and each
x; converges to its own optimization point xj, where x; — 6; = x;f —06; = x4, Vi, j € Iy. For
Vi,j € In, if 6 = 9, x; — xj = &; — 6j reduces to x; = xj. Thus, the studied time-varying
optimization problem (6) is more generic and practical, and has a wider range of applications
in resource management/allocation problems [4], economic dispatch problems [18] and optimal
rendezvous formation problems [29].

The following assumptions are required to solve the fixed-time distributed time-
varying optimization problem of the nonlinear FOMAS (5).

Assumption 2. There exists a positive scalar function h;(x;, t) such that |h;(x;, t) + ;| < hi(x;, t)
foreachi € Iy.

Assumption 3. The time-varying global cost function fo(xo, t) is a twice continuously differen-
2
tiable function with respect to xo, and its Hessian V2 fo(xo,t) = % # 0, Vxo € Rand
0
t e RY.

Remark 2. From Assumption 2, each agent’s nonlinear function and disturbance are converted into
a simplified relation that only involves an available (computable) scalar function. Assumption 2 is
mild and has been used for consensus algorithm design of uncertain nonidentical MASs in [43—45].
Additionally, from Assumption 2, both of h;(x;,t) and T; are unavailable, h;(x;,t) is available to
agent i € Iy only and can be used in the algorithm design.
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Remark 3. Note that each local cost function is required to be convex in [8,11-13,29], strongly
convex in [5,17,27,37], and the Hessian of each local cost function is required to be invertible
and equal in [9-11,13,37]. However, in Assumption 3, only the global cost function is required
to be convex but not necessarily each local cost function, and only the Hessian of the global cost
function is required to be invertible but not necessarily the Hessian of each local cost function. Thus,
Assumption 3 is mild. The invertibility of V> fo(xo,t) in Assumption 3 implies that YN fi(xo, t)
is strictly convex; thus, there exists a unique solution in the time-varying optimization problem (6).

4. Fixed-Time Sliding Mode Control
A sliding-mode-based optimization controller is first proposed as

ui = w; — hi(x;, t)sgn(r;) — arsig! ~1(r;) — bysig' 1 (ry), i€y, ?)
where the functions r; € R and w; € R satisfy the following fractional-order dynamics:
D'"Pir; = x; — z;, DPiz; = w;, D' Piw; = uf, 8)
0 <& <1,ay, by > 0are constants, and u} is the nominal controller to be designed later.
Remark 4. Specifically, if p; = 1 Vi € ly, the fractional-order dynamics (8) reduce to
ri= X = zj, £ = Wi = uj. ©)

Theorem 1. Under Assumption 2, the nonlinear FOMAS (5) with the protocol (7) consist-
ing of the sliding-mode manifold (8) reaches the sliding-mode surface r; = 0 within a fixed
time T, satisfying

e
TN %

< .
o 281\/ lllbl

Proof. Let V;(t) = YN, 12 be the Lyapunov function. By using Property 1, (5), (7) and (8),
i € Iy, we have that

T (10)

1"1 = Dpl(Dl_plrl) = Dpixl. — Dpizi
= hi(xj, t) + T +u; — w;
= hi(x;,t) + T — hi(x;, t)sgn(r;) — agsig' 1 (r;) — bysig! 1 (ry). (11)

From (11), Assumption 2 and Lemma 3, we have that V,(t) satisfies
. N
Vi(t) <2) 7 (—alsiglfgl (r;) — bysigl el (ri))
i=1

N
=2y (—arln= — by

i=1

2*51 ﬁ
N 2 24e (N
< -2m <2r12> — 2, N'= 2 <21’12>
i=1 i=1
1-L1 1+
= {ler ’ (t) - brVr ’ (t)/ (12)

where a, = 2aq, b, = 2171N’£71 and ¢, = % > 2. By invoking Lemma 4, we have V,(t) = 0
within a fixed time T, satisfying (10). Therefore, the sliding-mode surface r; = 0 for each
i € Iy can be achieved within the fixed time T;. [



Fractal Fract. 2023, 7, 813

8 of 21

As proved in Theorem 1, r; = 0 as t > Ty; thus, #; = DPix; — DPiz; = 0, i.e., DPix; =
DPiz; = w; according to (8). Hence, as t > Tj, the dynamics of each agent can be described
as the following single-integrator MAS:

X; = Dlipi(Dp"xi) = lep,-wi = u;-‘, iely, (13)
where we have Property 1 and (8) in the first equality and the last equality, respectively.

Remark 5. According to Theorem 1, when t > Ty, the nonlinear FOMAS (5) with the proposed
protocol (7) is equivalent to the single-integrator MAS (13) with nominal controller. In view of (8),
foreach i € Iy, r; is independent of any unknown information h;(x;, t) or T;, but depends only on
its own absolute state information x; and the nominal controller u;. This holds true for the protocol
(7). In the following, it just needs to design a fully distributed nominal controller uj such that
the fixed-time distributed time-varying optimization problem of the single-integrator MAS (13) is
solved.

5. Main Results

In this section, over a strongly connected digraph (could be weight-unbalanced), we
first design a centralized fixed-time convergent or optimization protocol by embedding
some centralized optimization terms into the fixed-time optimization control scheme
in Section 5.1. In Section 5.2, the centralized optimization protocol is transformed into
a distributed optimization protocol via designing a distributed fixed-time estimator to
estimate the centralized optimization terms.

5.1. Centralized Fixed-Time Optimization Protocol Design

Before designing the centralized fixed-time optimization protocol, three centralized
optimization terms about the time-varying global cost function are denoted as

N N N
Fi=Y Vfixi,t), b= Y = Vi), B = Y V2fi(xb).
j=1 j=1 j=1

A neighborhood position error variable is designed as

ef = ), aj(xi—0;—(xj—¢)), i€ly. (14)
je_/\[’_in

Based on Assumption 3, we design the following nominal controller (for each i € Iy):
uj = —apsig' 2 (ef) — bosig' T2 (ef) — ¢i(t), (15)

where the optimization term ¢;(t) is defined as

1
0i(t) = p() = - (aasig! = (F) + basig! " (F1) + o), (16)
0 < e <1,a, by > 0are constants, k = 2,3.

Theorem 2. Under Assumptions 1-3, consider the nonlinear FOMAS (5) controlled by the fixed-
time optimization controller (7) consisting of the sliding-mode manifold (8), nominal controller (15)
and optimization term (16). Then x; = x} is achieved within a fixed time T, satisfying

€2

_ ANT  271(2 + ) (2N) 220 Lo
o 281\/{11171 (4% 283\/6!3173’

2782 2+£2}
a ’ by '

T

(17)

wherei € Iy, p = komin{a3, b3} and ¢ = min{
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Proof. The proof process includes two steps. As r; = 0 within a fixed time Ty, we will show
that, Vi, j € Iy, x; — 6; = x; — J; along the sliding-mode surface r; = 0 within a fixed time
T, in Step 1; and afterwards, we will show that x; = x; within a fixed time T3 in Step 2.
Step 1 (Fixed-time consensus): As t > Ty, using (15) with (16) for (13) yields
%i = —apsigl 2 (ef) — bsig! "2 (ef) — ¢(#) (18)
fori € Iy. For t > Ty, by using a new variable ¥; = x; + fT s)ds for (18), one has

% = —11251g1 €2 (ef) — bosig! €2 (el) (19)

fori € Iy and e} = Ljenin l;j(%; — 6j). Denote Y; = asig'™“2(ef) + bsig' 2 (ef ) fori € I.
Then éf = Z]-E N li]-fj = — Z] N li}Y;. Consider the Lyapunov function

by
Zﬁ:( el e ) 20)

The time derivative V;(t) satisfies

= 3 & (aal [ 2sgne) + blef [ 2sgn(e) )
i=1

== Z Z €1Y11]Y]

l':l]‘ej\/'ii”
N i 2
< —ko ) _sgn?(e}) (a2|e I17¢2 4 b, |ex|1+£2)
i=1
N ~ ~
<—p ) ([ef P02 4 |ef PO, (21)
i=1

where p = komin{a3,b5} and the first inequality holds since Zl 1 z]e A &iviliyY; =

YTQY > koY TY with Y = [Y1,Ys,..., YN]T € Q(ap, by, 1 — 3,1 + ¢3) according to (1).
Note that0 < 1 —¢p < §+€2 < 1+€2 and 0 < 1—¢p <1< 1+ &y due to the fact that
0<e& <1.ForViely,it holds

2_
o] < jef PO2) 4 [ef PAHe), [ef 2 < Jef [PUI7e2) - [ef [P0 F42), (22)

Using (22) and the inequality (2) with n = 2N and g = 5 fez < 1yields

N t2(e) ?12(1+¢2) 1Y 0a) 2
L (PO el PO 2 2 3 (1 )

i=1 i=1

<SR ((are) = () ™)

2
2+ey

(ﬁ(wf“z + |ef|2+82)> . (23)

(1+ep)(2—ep)
2+£2

N\H

N \

Alsonotethat0 <1 —¢, < < 1+ é&y. Fori € Iy, it holds

. 2(1+ep)(2—¢p) . . - - -
|€ | R < ‘eﬂz(l—sz) + |e;(|2(1+€2)’ ‘elqc|2(1+sz) < ‘eﬂZ(l—sz) + |€ﬂ2(1+€2). (24)



Fractal Fract. 2023, 7, 813 10 of 21
Using (24) and the inequality (3) withn = 2N and q = 2(21;822) > 1yields
N N 2(1+¢5)(2—¢
. . 1 . 2(0+e5)(2—¢p) .
(|€ﬂ2(1_€2) + |€§C|2(1+€2)) > 5 Z <|eif 2te, + |elq6|2(1+€2)>
i=1 i=1
1 N 3 2(21+€2) ) 2(21+£2)
=52 ((WEZ) Tt (lef ) )
i=1
e 2(14€p)
N EE (N ) 7
> S (Ll L) ) 25)
i=1

Denote V,(t) = TN, (|ef|>~¢ + |ef|>+€2). According to (20), one has that V,(t) >
oVi(t) with o = min{%, 2';%} It then follows from (21), (23) and (25) that

1_2(1+£2)

26 2N Te 2(1+€€2)
() < - PvIa) - p()—zve T (p)
4 4
)
2N) Ztex 2(1+€7)
< B ovste) T — BN T2 g )5
1-L1 1+21
=—a,Vy “(t) = bV “(t), (26)
2+4¢ P0’17$ pglJr% . .
wheree, = =2 > 2,4, = 54— and b, = . Using Lemma 4 yields that Vz(t) =0
4(2N)F

within a fixed time T, satisfying

£
TTE 271(2 4 &) (2N) 22+2)

T < = 27

2= 2+ a.by poér ( )

Thus,ast > T; + T, ef = Zje/\/j” lij(%; — &;) = 0. This, together with L1y = Oy and
rank(ﬁ) =N-—-1, implies that¥1 — 61 =% — 9 = - -+ = Iy — On; thatis, x; — 6; = Xj— (5]

ast > T1 + T, Vi,j € Iy. Therefore, the consensus of the nonlinear MAS (5) is reached
within a finite settling time T; + T>.

Step 2 (Fixed-time optimization): Ast > Ty + Ty, ¥; = —¢(t). Consider a Lyapunov
function as Vy(t) = F2 = (2N, Vfi(x;, )2 Its derivative is Vi(t) = 2(xN Vii(xi, 1)
(Zf\il szi(xi, t)x,» + Zfil %Vf,»(x,», i’)) = 2F1(—¢(f)1:3 + Fz) ast > Ty + Tp; this, together
with (16), implies that

Vi(f) =2F, (—a3sig1*53(Fl) — basig! e (Fl))

22(*ﬂ3|Fl\2_€3 - b3|F1\2+€3)

=203V, 7 (1) =263V, 7 (1)
1-L1 1+L
=—asV; T (t) —bsV; T (1), (28)

where ay = 2a3, bf = 2b3 and ¢f = % > 2. By invoking Lemma 4, we have F; =

YN Vfi(xi,t) = 0 within a fixed time T3, satisfying

AT B (29)

T3 < = .
2, /asbs 2e3v/azbs

A

Therefore, according to Lemma 5, we can get that,as t > T = 2?11 T;, x; = xj for
Vi € Iy, where x7 is the unique minimizer of problem (6). [
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Remark 6. It follows from Theorem 2 that the proposed fixed-time protocol (7) with (8), (15) and
(16) not only guarantees the system’s state converges to an optimal solution in a fixed time, but
also avoids the requirements that each f;(x;,t) is convex in [8,12,13,37] and each V2 f;(x,t) is
invertible and equal in [9,10,13,37]. Unfortunately, the protocol (7) is centralized because ¢;(t) as
given in (16) depends on the knowledge of Fy, F, and F3, which is global information (centralized
optimization terms). In the following subsection, a class of fixed-time estimators based on tracking
will be designed to reconstruct the global information (16) in a fully distributed manner.

5.2. Distributed Fixed-Time Optimization Protocol Design

To rebuild the centralized optimization terms, a distributed fixed-time estimator is
developed for each agent below. Distributed fixed-time optimization protocol for the
nonlinear FOMAS (5) will be constructed in accordance with the result of Theorem 2 and
the developed distributed estimator.

Let w; = [Vfi(xj,t), 2V fi(xj, 1), V2f;(x;,1)]T € R® for j € Iy. Each local cost func-
tion fi(x;j,t) is unique to each agent j € Iy, and as a result, w; is also unique. In the
leaderless FOMAS (5) with a digraph G, each agent j € Iy may be regarded as a virtual
leader. Then, by building a distributed fixed-time leader-following network estimator,
the information w; of the virtual leader may be tracked in fixed-time by all the agents
i € Iy (treated as N virtual followers). Before proceeding, denote diagonal matrices
./[l] = diag(ﬁjl,. ..,ﬁ]‘i,...,ﬁ]’N) € RN*N with ﬁ]] > 0 and ﬁji =0,Vi # j, i,j e ly. If
Assumption 1 holds (the leader-following network has a directed spanning tree), then each
matrix H; = £ + A; defines the interaction topology among the leader-following network,
which is a nonsingular M-matrix. Under Assumption 1, it follows from Lemma 2 that
there exist a positive diagonal matrix ©; = diag(6},6), - - - ,6)) and a positive constant
17] = A(ﬁ]) such that ﬁ] = G)]H] + /H]T®] > 17]‘11\[ fOI'j S HN-

In this section, a distributed fixed-time estimator or tracking for each agent i € I is
constructed as

(D]l = —A;- - ljsgn(Aj),

A; = CfSigl_ej (y}) + a;(]-sig““ef (y;), (30)
yi= L ax(@;— ;) +a;i(@; — wj),
ke'/\[iln

i _ ; i ; T . . . ; _ 7 7 7 T
where (D; = ,[60}1" a);ﬂ, co;3] is the estimate of w; for each agent i € I, A;- = [A;-,l, A},z, A;’ﬁ] ,
y;, = [y;’,lfy},ny;,a]T’ li > sup, Hw]||, cj,dj > 0 are constants, and 0 < ¢; < 1, Vi, j € Iy.

Here, an is assumed to be bounded forany j € Iy and t € Rt.

Lemma 6. Under Assumption 1, consider the distributed fixed-time estimator (30) for each agent
i € Iy, the centralized optimization term ¢(t) given in (16) is reconstructed in a distributed
manner as

1 1o )
¢i(t) = Es (035181 9(F1) + basig' T (Fp) + Fi,z) (31)
i,
within a fixed time Ty, where F; 1 = Zj]i 1 co;:’l, F, = Z]'I\L . @;’2/ and F3 = Zjl\i ) w;',/y and
271(2 4 €;) (2N) 2>
TO = max ( ])( ) , (32)
jeln 0;0j€;
M2 42 o 2—e; 2+¢; .
pj = 7 min{cj, d;} and oj = mmidw{?ﬁ;]' effd,-] } for j € Iy.

Proof. Denote H; = M nxn = £+ Aj and X;’,l = w;l — Vfi(xj,t) for Vi,j € Iy. From
(30), Vi, j € Iy, the neighborhood-based error variable y} 1 satisfies
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y]l - Z hsz/l - Z hzk (A]l +ngl‘1( ]l) + dtvf](x]/t)) (33)
kGan keNln

Recall that each matrix H j is a nonsingular M-matrix if Assumption 1 holds; it thus

follows from Lemma 2 that there exists a positive diagonal matrix ©; = diag(G{, 9]2, SRR Qé\,)
such that Hj = ®jHj+H]-T®j > 157jln, where 17; = A(ITI]') > 0 and j € Iy. Choose a
Lyapunov function for each j € Iy as

ul j ]
:ggl(z

Differentiating V;(t) along (33) yields (each j € Iy)

—€

|y,', ”ef)- (34)

2+e

~L (cilyta 1~ isgn(y) 1) + dilyi " Isgn(y) ) v,

' d
291 o My (AflJfljsgn(A;‘(,l)Jfdtvfi(xift))

=1 k€./\/;in

17 N ) N
< - D) Z ;,1 'A;’,l - Z Z GJA; 1hzk(l sgn( ]1) + dtvf]( jr ))/ (35)

i=1 =1 kENm

where the last inequality holds since
Y oAl A = ) AT HA > AT A,
Z Z ] 1 ] 1 - 2 ] 1 2 7,1 ] 1
i=1 kG./\/im

and Ay = [A]yA]y---/A]I'Yl]T- It should be noted that H;1y = [ﬁjl,ﬁjz,...,ﬁjN]T,
Aj1sgn(A; ;) = |A]1| and A;lsgn( AF) < |Aj4], for Vi, j, k € Iy. Then, for each j € Iy, we
can use [; > sup, [|w;| > sup, \dtVf] i, 1)| to deduce
N

i (d
_ Z Z GfA;-,lhgk(dtij(x]’,t) —i—ljsgn(A;?,l))

=1 kE/\fii”

N .
:7;9 ]1aﬂdtVf](x],t) I Z{G{A;l( Z aik<sgn(A;ll) sgn( )) +aﬂsgn( ))

kE./\/;in
d N ._ .
<(‘dtvfj(xj/ t)‘ - lj) Y 6la;|al| <o. (36)
i=1

Denote p; = i mm{c2 d2} for each j € Iy. Substituting (36) into (35) yields

' j o i (- i i (l+e; %
Vit) < =3 - (cilya | Isgn(yly) + djlyj [ Isen(y))
i=1
<7ﬂ N(2| i |2( +d2| i 21+e))
— 2 = ] y],l y
< _ i(| |2 + ‘ i 2(1+ej)) 37
S —pj Yia Yial - (37)

I
—



Fractal Fract. 2023, 7, 813 13 of 21

Note that 0 < 2(1 — ¢j) < 2%;) <2(1+¢)and 2(1—¢j) < 2 < 2(1 +¢;) due to

0<1—ej<1<1+e‘,Vj€]IN.So,V]GHN,onehas

2(2—€;)
i | T2 i 12(1—e; i 12(1+e; i i 12(1—¢; i 12(14€;
Wil 75T < g PO 4 [y POFD, g P <y PO 4y PO (38)

Using (38) and (2) withn = 2N and q = Zf—ej € (0,1) yields

M™M=

1 s L
(wﬁlw+ww“ﬁ)>zz<%n“1+mm

i=1
1Y e ; N zre
() () )
2
1[N e N
2(2(%,1 2 T+ 1y ]>> . (39)
i=1

Also note that 2(1 — ¢;) <2(1—|—6)2+€ 2(1+¢j) dueto0 < 2(1—¢;) <2(1+¢),
Vj € Iy. So, Vj € I, one has

] ]
2+€;

2(1+€;)(2—€;)
T <lyja

2(1+¢)) < |y§,1|2(1’€f) + \y§/1|2(1+€/). (40)

2076 4yt PO,y

|y},1

Using (40) and (3) withn = 2N and g = (21:: il > 1yields

agks

N 2(1+e))(2-¢))
i 12(1—¢) i 12(1+€) 1 i 2]+e~ ! i 12(1+€;)
(Ia PO 4 g PO ) = 23 ([jal 7+ Iy P

i=1 i=1
1N( ) T (e T
=5 L\ (aP9) 7 () 7
i=1
> (21\])/<21<]/], 27+ lyh |2+€f)> " (41)

Denote V(t) = Zfil(\yj-ll

2-€j 4 |y§.’1 |2+€') for each j € Iy. According to (34), one has

that V;(t) > o;V;(t) with 0 = minieHN{ZG;: /’} for each j € Iy. It can be derived from
(37), (39) and (41) that
2 (ZN) w 2(1+¢))
5 p]‘—2+ej p] A 2+e]
Vi) < BV - v )
( ) 2(21:5.]') 2(1+e€;)
Oj 22e Pj 2N K 7 e']
< o)™ - I (qv) T
-1 T4+
=—wV; () —-vV, (), (42)
1—%], 1+%j
where 7; = ZJ;]' >2, 4 = il Uj4 and v; = p’v’ﬁ for each j € Iy. It thus follows from
4(2N) i

Lemma 4 that V;(t) = 0 within a fixed time T, satisfying
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e
7Y 271(2+€;) (2N i
pg 0 _ 22t g)EN)T w)
2/Hjv; Pjoj€j
for j € Iy. Thus, as t > T}, yjl ZkeNm 1k7(]1 = 0 for Vj € Iy, where H; = [h k}NxN isa

2 T <max

m=0

nonsingular M-matrix, 1mp11es that X 1 = 0 for Vk € Iy; that s, @! il = = Vfi(xj,t)ast > T*
for Vi,j € Iy. So, Z Z] 1Vf]( jt),ie, F1=F,ast > TO = maxjeﬂN{T] } for
each agenti € Iy. S1m11ar1y, ast > T, it can be derived that (Dlz =5 Vf](x], t) and @ s =
V2fi(x;,t) for Vj € Iy. So z]N:lco;iz LN &V fi(xj,t) and Y 1@l = ol 1vzfj( i),
ie, Fp = hand Fi3 = F3,ast > Tj for each agent i € Iy. Therefore, as t > Ty, the

distributed optimization term ¢;(t) given in (31) for each agent i € Iy is equivalent to the
centralized optimization term ¢(t) given in (16). [

Now, to summarize Lemma 6, Theorems 1 and 2, we can state and establish the main
theorem of this paper.

Theorem 3. Under Assumptions 1-3, consider the nonlinear FOMAS (5) controlled by the dis-
tributed optimization controller (7) consisting of the sliding-mode manifold (8), nominal controller
(15), estimator (30) and optimization term (31). Then x; = xj is achieved within a fixed time

2%20 T, satisfying

_ &

271(2 +¢/) (2N) > . N L 212+ e2)(2N)? Wl Lo )
pjoj€] 2e1v/a1by P 2e3+/asbs’
=Ty (see (10)) >T(see (27)) > Ty (see (29))

=Ty (see(32))

. R/ 2 0 L . 2—¢j 2+¢; o . 2 12 o
where i € Iy, pj = 3 min{c},d?}, 0j = mmleﬂN{ej—Cj,de}, p = komin{a3, b3} and ¢ =
1 1

min{2- 2, 2;’;2} and j € Iy.

Proof. The proof process includes four steps, i.e., Step 1-4. By repeating the proof processes
of Lemma 6, Theorem 1, Step 1 and Step 2 in Theorem 2, respectively, it can be proved that,
Vi,j € In, ¢i(t) = ¢(t) ast > Ty in Step 1, each agent reaches the sliding-mode surface
ri=0ast>To+TyinStep 2, x; —; = xj —6jast > Top+ T1 + T in Step 3, and x; = x;
ast > Ty + Ty + T» + T3 in Step 4, and, hence, omitted here. [

If Assumptions 1-3 are satisfied, the implementation process of the fixed-time dis-
tributed optimization of the nonlinear FOMAS (5) with generic digraph is summarized as
in Algorithm 1.

Remark 7. To prevent the divergence that the time-varying signals w; would otherwise cause,
we introduce a signum function term —ljsgn(A;) in (30), where I; > sup, ||w;||. Note that
lj > sup, ||w;|| is similar to Assumption 4.6 in [28], and w; is bounded if all of %(ij(x]-, f),
%(%Vf]-(xj, t)) and %(szj(xj, t)) are bounded. The boundedness of w; might be restrictive,
but it can be satisfied for many cost functions. For example, f;i(x;,t) = (a;x; + gi(t))?, w;
is bounded if [|g;i(t)|l2, Igi(t)ll2 and [|§:(t)|2 are bounded [28], such as g;(t) = i(sin(t) +
cos(t)), ie~" sin(t), 17 or itanh(t), and so on.

RemarkS In the algorithm (7), the sliding-mode control term —h;(x;, t)sgn(r;) — aysig' 1 (r;) —
bysig T 1(r;) is used to derive all agents reaching the sliding-mode surface in a fixed time., the
nominal controller u} designed by (15) consists of consensus control term —apsigh 2 (e ef) —

bzszgl+€2( ¥) and an estimator-based optimization term —¢;(t) estimated by (30) and (31). The
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consensus control term is used for reaching consensus in fixed time, and the estimator-based
optimization term is used for capturing the minimizer of the optimization problem (6) within a fixed
time.

Remark 9. Since none of the parameters, including ey, ay ,by, cj, dj and €, k = 1,2,3 and
i=1,2,...,N, depend on any global information, the designed distributed optimization controller
(7) using (8), (15), (30) and (31) is fully distributed. Also the designed fully distributed optimization
controller is suitable for weight-unbalanced digraphs, and task requirements can be satisfied by
modifying the parameters of the expected settling time in (44).

Algorithm 1 Fixed-time distributed optimization algorithm: A fractional-stage implementation

If Assumptions 1-3 are satisfied, the whole fixed-time distributed optimization procedure
is summarized by the following four cascading stages.

» Stage 1: Fixed-time estimator of the centralized optimization term ¢(t): upgrade (5)
using (7) with (8), (15), (30) and (31). According to Lemma 6, as f > Tp = maxicr,, {T]* }, the
distributed optimization term ¢;(t) given in (31) is equivalent to the centralized optimiza-
tion term ¢(t) given in (16) for each i € Iy.

» Stage 2: Fixed-time sliding mode control: continue upgrading (5) using (7) with (8),
(15), (30) and (31). According to Theorem 1, as t > Tj + T3, the dynamics of each agent is
described by the single-integrator MAS (13).

» Stage 3: Fixed-time consensus of x; — d;, Vi € I continue upgrading (5) using (7) with
(8), (15), (30) and (31). According to the proof of Step 1 in Theorem 2, as t > Ty + T1 + 1>,
X;—6; = Xj— 5]', Vl,] € Iy.

» Stage 4: Fixed-time convergence of x; — x7, Vi € Iy: continue upgrading (5) using
(7) with (8), (15), (30) and (31). According to the proof of Step 2 in Theorem 2, as t >
To+Ti+To+Ts, x; = x7, Vi € Ily.

Remark 10. The previous works in [11,13,15,19,28,37] about the distributed time-varying opti-
mization problem of MASs are only applicable for a connected undirected topology. Whereas, our
work is applicable for a strongly connected directed topology. Furthermore, both fixed-time optimal
convergence and nonlinear dynamics are considered here. The detailed comparison between our work
and the works in [11,13,15,19,28,37] is listed in Table 1.

Table 1. Comparison of Distributed Time-Varying Optimization.

Related Work Convc:rpgtgi::cael Rate Topology Dynamics
[11,28,37] Infinite time Undirected Linear
[13] Infinite time Undirected Nonlinear
[15] Finite time Undirected Linear
[19] Fixed time Undirected Linear
This work Fixed time Directed Nonlinear

If the nonlinear FOMAS (5) reduces to the single-integrator MAS (13), as a byproduct,
we have the following theorem.

Theorem 4. Under Assumptions 1 and 3, consider the single-integrator MAS (13) controlled
by the continuous distributed optimization controller (15) consisting of the estimator (30) and
optimization term (31). Then x; = x;" is achieved within a fixed time To + T, + T3, where i € Iy,
To = maxje]IN{T]-*} and T]-* is given by (32), T and T3 are given by (27) and (29), respectively.

Remark 11. The proposed discontinuous controller (7) in Theorem 3 may cause chattering, and
both the proposed discontinuous controller (7) in Theorem 3 and the continuous controller (15) in
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Theorem 4 may result in singularity when F; 3 in (31) is irreversible at some point, i.e., F;3 = 0 at
t = t. with t,. € (0, Ty). To avoid these unexpected phenomena, some control techniques/methods
need to be developed, which are interesting topics for future research.

To avoid the singularity caused by F;3 in (31), a special case of Assumption 3 is
studied; that is, each Vzﬁ(xi, t) in Assumption 3 is equal [37], i.e., szi(xi, £ = szj(xj, t),
Vi,j € Iy. Then, the optimization term ¢; () in (15) is designed as

1 . 1- :
9i(t) = = (assig! = (F2) + bssig' ™ (Fin) + Fz), (45)
i,3

where Fy5 = NV2fi(xi,t), Fiy = Tily @)y, Fio = Lk @),
estimator (30) with (D]’ = [(D; 17 w’ 5T bemg the estimate of w; = [V fj(x), 1), %ij(xj, H)]T for
each agenti € Iy, A} = [Ajl,A ] ] [y]ll,y]/ 17T, lj > sup, |wjll, ¢j,dj > 0,and 0 < ¢; <
1,Vi,j € ly.

By using the optimization term (45) for (15), a singularity-free distributed optimiza-
tion controller is thus derived and designed. The following theorems, as byproducts of
Theorem 3, are stated and established directly.

(Di and 052 are designed by the

Theorem 5. Under Assumptions 1-3, if V*fi(x;,t) = V2fj(xj,t), Vi,j € Iy, consider the
nonlinear FOMAS (5) controlled by the distributed optimization controller (7) consisting of the
sliding-mode manifold (8), nominal controller (15), estimator (30) and optimization term (45). Then
x; = x; is achieved within a fixed time Ef’nzo Ty, satisfying (44), i € Iy.

Theorem 6. Under Assumptions 1 and 3, if V2fi(x;,t) = V2f(x;,t), Vi, j € I, consider the
single-integrator MAS (13) controlled by the continuous distributed optimization controller (15),
consisting of the estimator (30) and optimization term (45). Then x; = x; is achieved within a
fixed time Ty + Tp + T3, where i € Iy, Ty = maxje]IN{T}.*} and Tj* is given by (32), T, and T are
given by (27) and (29), respectively.

6. Simulation Study

Consider the FOMAS (5) with N = 5, p; = 1.1 — 0.1 %4, h; = S\kiﬁ(xi —1)? and
7; = 0.2tanh(kjyt), where k;; and k;j, are taken randomly from N(0,1) (defined by the
randn function of Matlab). The digraph G among the five agents is shown in Figure 1
with weights. We can check that Assumption 1 is satisfied with a weight-unbalanced
strongly-connected digraph G, since only agent 5 has the same weighted in-degree and
weighted out-degree, i.e., [N = |Ng"| = 1. It is easy to verify that Assumption 2 is
satisfied with /1; = 0.2(x; — 1)?> + 0.2 for i € Iy. In the optimization problem (6), we choose
6; =iforeachi € Iy, and

fi(xy,t) = (x1 +03e1 72 43, fo(xp, t) = —0.4sin(mt)xy +t, fa(xz,t) = 2x3 — 0.6e' " x3,

+
fa(xg,t) = —0.5(xq —5)% + 1 fs(xs,t) = —2x3 + 8x5 + arctan(7tt).

Denote Aj = diag(5,5,5,5,5),¢j = 1,d; = 2,¢; = 0.1, ap = 0.8 ,by = 0.5
andek:O.Z,k:1,2,3andj:1,2, ,5. Letx( )le( )+ ( ): w;(0) = 0, and
cD]l(O) = 03,Vi,j € Iy, where x1(0), .. .,X5(0) are chosenas 1, 3, —5,4, —2.

The gradient of each time-varying cost function f;(x;,t),j = 0,1,...,5, and its two

partial differential operators with respect to ¢ and x; are given in Table 2, where fo(xo, t) =
YN, fi(xo,t) is the time-varying global cost function, xg = x; — &;, Vi € Iy. It is easily
verified from Table 2 that the time-varying local cost functions f,(x,t), fi(x4,t) and
f5(x5, t) are non-convex, the Hessian of each time-varying local cost function is not equal
and V2 f2(x2,t) is not invertible. Therefore, the methods in the literature mentioned in
Remark 3 fail to work. It is also verified from Table 2 that the time-varying global cost
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function fp(x,t) is strictly convex; thus, Assumption 3 is satisfied, and there exists a
unique minimizer to the optimization problem (6). By some calculations, the unique
minimizer of (6) is x; = 0.4sin(7t) +i — 3 for each i € Iy, which shows that the optimal
points (trajectories) are time-varying. Note that x, = x} — §; = 0.4sin(7tt) — 3 is a common
optimization point of (6). The trajectories of ¢; in (31) and ¢ in (16) are shown in Figure 2;
these imply that ¢; = ¢ ast > 15, Vi € Iy. The trajectories of r;, x;, x7, x; — J;, and x, are
respectively provided in Figures 3-5. It is seen from Figure 3 that, Vi € Iy, ; = 0is achieved
as t > 2 s (all agents achieve fixed-time sliding mode control), while there exist chattering
phenomena. It is seen from Figures 4 and 5 that, Vi, j € Iy, x; — §; = x; — §; is achieved as
t > 4 s (all agents reach fixed-time consensus), and x; — 6; = x; — §; = x, is achieved as
t > 55 (all agents reach fixed-time optimization). The trajectories of x; = 0.4sin(7mt) — 2,
and x; with four different initial states x1(0) = 2, x1(0) =0, x1(0) = —2, x1(0) = —4, and
all other parameters and initial values given above are shown in Figure 6. It is observed
from Figure 6 that the fixed time within which x; = x7 is achieved is independent of the
initial states. Therefore, Theorem 3 is verified by the simulation results.

Table 2. The Gradient of Each Time-Varying Cost Function, and its Two Partial Differential Operators.

j Vfi(xjt) 2V fi(xt) V2f;(xj, t)
1 2x1 4 0.6e! —0.6elt 2

2 —0.4sin(7tt) —0.47t cos(7tt) 0

3 4x3 — 0.6el 0.6e1 4

4 —x4+5 0 -1

5 —4x5+8 0 —4

0 xg — 0.4sin(7t) + 3 —0.47t cos(rtt) 1

Figure 1. A digraph G among five agents A1-A5.

3000
R ¢1
2000 f —— ¢y |4
3
1000 ——, |
— 455
< _

& 0H 75 ¢ |
41000 | 5 1 A
2000 (| of {1 A

0.2 0.4 0.6 018 1 1.2 1.4 1.6 1.8 2
-3000 : : . : .
0 1 2 3 4 5 6

Figure 2. Trajectories of ¢; in (31) and ¢ in (16).
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Figure 6. Trajectories of x}, and x; with different initial states x (0).

7. Conclusions

This study has considered the fixed-time distributed optimization problem of a non-
linear FOMAS with heterogeneous time-varying cost functions, nonlinear functions and
disturbances under generic weight-unbalanced digraph. By integrating the fixed-time
Lyapunov stability theory and the sliding-mode control technique, a novel estimator-based
fully distributed optimization algorithm with fixed-time optimal convergence has been
designed to solve the problem. One simulation example has been given to demonstrate the
effectiveness of our method over a wider range of time-varying local cost functions, consid-
ering a weight-unbalanced digraph. An interesting research direction would be to further
extend the results of this study to the FOMAS with the digraph having a spanning tree,
time-varying consensus configurations, or a continuous fixed-time optimization algorithm.
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