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Fast Algorithms for Packing Proportional Fairness and its Dual

Abstract:

The proportional fair resource allocation problem is a major problem studied in flow
control of networks, operations research, and economic theory, where it has found
numerous applications. This problem, defined as the constrained maximization of
$\sum_i\log x_i$, is known as the packing proportional fairness problem when the
feasible set is defined by positive linear constraints and $x$ is in the positive orthant.

In this talk, we will overview the main points of a fast distributed first-order method we
designed for this problem along with its analysis, as well as another method for
solving its Lagrange dual. We will comment on how the dual problem has
applications to an old linear programming algorithm of Yamnitsky and Levin (1982).
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