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Abstract

We investigate decentralized online convex
optimization with compressed communication,
where n learners connected by a network col-
laboratively minimize a sequence of global
loss functions using only local information
and compressed data from their neighbors.
Prior work has established regret bounds
of O(max{w 2p~*n'/?, w=*p~8InV/T) and
O(max{w=2p~*n'/2 w=*p~8InInT) for con-
vex and strongly convex functions, respectively,
where w € (0, 1] is the compression quality factor
and p < 1 is the spectral gap of the communi-
cation matrix. However, these regret bounds suf-
fer from a prohibitively high quadratic or even
quartic dependence on w™!. Moreover, the super-
linear dependence on n is also undesirable. To
overcome these shortcomings, we propose a novel
algorithm that achieves improved regret bounds
of O(w=2p~'n/T) and O(w='p~2nInT) for
convex and strongly convex functions, respec-
tively. The primary idea is to design a two-level
blocking update framework incorporating two
novel ingredients: an online gossip strategy and
an error compensation scheme, which work to-
gether to promote better consensus among learn-
ers. Furthermore, we establish the first lower
bounds for this problem, justifying the optimality
of our results with respect to both w and T'. Addi-
tionally, we consider the bandit feedback scenario
and extend our method with classical gradient
estimators to enhance existing regret bounds.
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1. Introduction

Decentralized online convex optimization (D-OCO) (Yan
et al., 2012; Hosseini et al., 2013) has emerged as a funda-
mental framework for modeling decentralized real-world
problems with streaming data, such as tracking in sensor
networks (Li et al., 2002; Lesser et al., 2003) and dynamic
packet routing (Awerbuch & Kleinberg, 2004). Specifically,
it is formulated as an iterative game between an adversary
and a set of local learners, indexed by 1, ..., n, which are
connected through a network defined by an undirected graph
G = ([n], E) with E C [n] x [n]. In each round t € [T,
learner ¢ € [n] plays a decision x;(¢) from a convex set
X C R? Subsequently, the adversary chooses a group
of convex loss functions f;;(-): RY — R and learner i
receives a loss f; ;(x;(t)). The goal of learner 7 is to min-
imize the cumulative loss in terms of the global function
fi(x) = Z?Zl ft,5(x) over T rounds, which is equivalent
to minimizing the global regret

T n T n
R(T, 1) = 303" fusGxilt) = min 33" fus (). (1

t=1 j=1 t=1 j=1

Previous work (Wan et al., 2024¢) has established the
nearly optimal regret bounds of O(p~'/*ny/T'Inn) and
O(p~"?nlnnInT) for convex and strongly convex loss
functions, respectively, where p < 1 is the spectral gap of
the communication matrix.

The key difficulty in D-OCO lies in the fact that each learner
only has access to its local function f; ;(x). To approximate
the global loss f;(x), prior studies (Yan et al., 2012; Hos-
seini et al., 2013; Zhang et al., 2017; Wan et al., 2020; Wang
et al., 2023; Li et al., 2023; Wan et al., 2024a; Wang et al.,
2025; Wan et al., 2025; Wan, 2025) adopt the gossip pro-
tocols to aggregate information about the global loss func-
tion, where each learner communicates with its neighbors
based on a weight matrix. Nevertheless, the information
(e.g., gradients) transmitted among learners incurs signifi-
cant communication overhead when the number of learners
n is large, which limits the practical applicability of the
existing methods in decentralized problems.

To alleviate the communication bottleneck in D-OCO,
Tu et al. (2022) propose a communication-efficient algo-
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Table 1. A comparison of our work with existing results (Tu et al., 2022) for D-OCO with compressed communication. Here, n is the
number of learners, p < 1 is the spectral gap of the communication matrix and w € (0, 1] is the compression ratio.

Source Loss functions

Regret bounds

Convex
Tu et al. (2022)

Strongly convex

O(max{w=2p~*n'/2,w=4p=8Iny/T)
O(max{w=2p~ /2, w=4p=8InInT)

Convex
This work

Strongly convex

O(w=2p~n/Inn/T)
Ow™p~2nlnninT)

Convex
Lower bound

Strongly convex

Q(w—1/2p—1/4n\/f)
Qw™p~2nInT)

rithm by leveraging data compression techniques (Tang
et al., 2018; Koloskova et al., 2019) to reduce the volume
of the transmitted information. Their method achieves
regret bounds of O(max{w=2p~*n'/2 w=*p=3}nVT)
and O(max{w=2p~*n'/2 w=*p~8InInT) for convex and
strongly convex loss functions, respectively, where w €
(0, 1] is the compression ratio that characterizes the quality
of compression (w = 1 means no compression). How-
ever, their regret bounds suffer from a prohibitively high
quadratic or even quartic dependence on w™!. To enhance
the communication efficiency, it is common to employ a
compressor with w < 1. In this case, the theoretical guar-
antees of their method degrade significantly. Moreover, the
dependence on 7 is far from that in Q(p~'/*n\/T) and
Q(p’l/ 2nInT) lower bounds for convex and strongly con-
vex functions in D-OCO (Wan et al., 2025). Thus, it is
natural to ask whether the regret bounds in D-OCO with
compressed communication could be further improved.

Results. In this paper, we provide an affirmative answer
to this question. Specifically, we develop a novel algo-
rithm termed Two-level Compressed Decentralized Online
Gradient Descent (Top-DOGD), which enjoys better regret
bounds of O(w™/2p~ ny/T) and O(w='p~2nInT) for
convex and strongly convex functions, respectively.! Fur-
thermore, we establish nearly matching lower bounds of
Qw=2p=/*n\/T) and Q(w='p~/?nInT) for convex
and strongly convex functions, respectively, which are the
first lower bounds for this problem. To demonstrate the
significance of our work, we present a comparison of our
results with those of Tu et al. (2022) in Table 1. Addition-
ally, we consider the bandit feedback setting, and extend our
method with classical gradient estimators (Flaxman et al.,
2005; Agarwal et al., 2010; Shamir, 2017). Let d denote
the dimensionality. In the one-point bandit feedback set-

"We use the O() notation to hide only constant factors and
polylogarithmic factors in n.

ting, we enhance the existing regret bounds for convex and
strongly convex functions to O(w™'/4p=1/2d/2nT3/4)
and O(w™=/3p=2/3d2/3nT2/3(In T)1/3), respectively. In
the two-point bandit feedback setting, we improve the exist-
ing regret bounds for convex and strongly convex functions
to O(w='/2p=1d"/?n\/T) and O(w ' p~2dn In T, respec-
tively. We compare our results with previous work in the
bandit feedback setting in Table 2. Experimental results on
online classification, which can be found in Appendix G,
demonstrate the effectiveness of our methods.

Techniques. The technical contributions of this paper lie in
the development of two novel online strategies to mitigate
the impacts of network topology, compression and projec-
tion on the regret in D-OCO with compressed communica-
tion, together with a unified framework that integrates them.
In particular, the joint effects consist of three components:
consensus error, compression error, and projection error. To
control the first two, we devise an online compressed gossip
strategy, which is realized through multiple steps of gossip.
To avoid the coupling between the projection error and the
compression error, we propose a projection error compen-
sation scheme, which recursively compresses the residual
of the projection error and transmits the data to neighbors
at every step. However, both of these techniques inherently
require multiple communication rounds per update, which
is not allowed in D-OCO. To overcome this dilemma, we
design a two-level blocking update framework. Specifically,
we divide the total 7" rounds into blocks of size L = L1+ Lo
and only update the decision once at the end of each block.
Within each block, we first apply the online compressed gos-
sip strategy over L rounds, and then perform the projection
error compensation scheme over Ly rounds. Since we only
update the decision once per block, we can evenly distribute
the communications across rounds. By selecting appropriate
block sizes L1 and Lo, we can improve the regret bound
while ensuring a single communication per round.
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Table 2. A comparison of our work with existing results (Tu et al., 2022) for D-OCO with compressed communication under the bandit
feedback setting. Here, d is the dimensionality, (1) and (2) denote one-point and two-point bandit feedback settings, respectively.

Source Settings

Regret bounds

Convex (1)
Strongly convex (1
Tu et al. (2022) &y W
Convex (2)

Strongly convex (2)

o) (max{w‘lp_2n1/4, w‘gp_4}d1/2nT3/4)
O(max{w‘2/3p‘4/3n1/6,w‘4/3p_8/3}d2/3nT2/3(1n T)1/3)

O(max{w=2p~*n'/2 w=*p=81dn\/T)
O(max{w™2p~*n!/2 w4 p=8}d*nInT)

Convex (1)
Strongly convex (1
This work &y M
Convex (2)

Strongly convex (2)

O(w71/4p71/2d1/2n(ln n)1/4T3/4)

O(w71/3p72/3d2/3n(ln n)1/3T2/3(ln T)I/B)

O(w=12p=td" ?ny/InnV/T)
Ow™tp~2dnlnnInT)

Notation. We denote by x;(t) the decision of learner 4
in round ¢, and by ITy [x] = argminyc v ||y — x|| the Eu-
clidean projection onto domain X'

Organization. The rest of the paper is organized as follows.
In Section 2.1, we briefly review related work on D-OCO.
In Section 3, we introduce preliminaries and present our
main results for D-OCO with compressed communication.
In Section 4, we extend our methods to bandit feedback
settings. Finally, in Section 5, we conclude the paper and
discuss future work. All proofs are provided in appendices.

2. Related Work

In this section, we briefly review related work on decentral-
ized online convex optimization and compressed communi-
cation. Due to space limitations, we provide the additional
discussion in Appendix A.

2.1. Decentralized Online Convex Optimization
(D-0CO)

D-OCO is a generalization of online convex optimization
(Hazan, 2016) with n > 2 local learners connected through
a network defined by an undirected graph G = ([n], E)
with E C [n] x [n]. Different from single-node OCO, each
learner 7 in D-OCO aims to minimize the regret with respect
to the global function f;(x) = Y7, f;;(x), while only
having access to its local function f; ;(x) and the informa-
tion from its neighbors. The pioneering work of Yan et al.
(2012) proposes a decentralized variant of OGD (Zinkevich,
2003), named D-OGD, by directly applying the standard
gossip step (Xiao & Boyd, 2004) to the local decisions,
and performing a gradient descent update with the gradient
of the local function. D-OGD achieves O(p~1/2n/4\/T)

and O(p~'n3/2In T') regret bounds for convex and strongly
convex loss functions, respectively. Later, Hosseini et al.
(2013) develop a decentralized variant of FTRL (Hazan
et al., 2007), termed D-FTRL, which enjoys the same regret
bounds as D-OGD. Notably, there exist large gaps between
these bounds and the lower bounds established by Wan et al.
(2022), i.e., Q(n/T) and Q(n) lower bounds for convex
and strongly convex functions. To fill these gaps, Wan
et al. (2024c¢) design an online accelerated gossip strategy
and enhance the regret bounds to O(p~'/*nv/Inn+/T) and
O(p~"?nInnInT). They further demonstrate the optimal-
ity of these upper bounds by deriving tighter Q(p~/4nv/T)
and Q(p~/?n1nT) lower bounds for convex and strongly
convex functions.

In large-scale scenarios, the efficacy of D-OCO algorithms
may be limited by the communication overhead associated
with information exchange. To alleviate communication
costs, several works (Tu et al., 2022; Yuan et al., 2022; Cao
& Bacsar, 2023; Zhang et al., 2023; Zhou et al., 2026) seek
to transmit the compressed data C(x) with fewer bits in-
stead of broadcasting the full vector x, where x € R< and
C(-) : R* — R? is a compression operator such that C(x)
can be more efficiently transmitted. In particular, Tu et al.
(2022) first propose a communication-efficient method by
leveraging the compressed communication (Koloskova et al.,
2019), and establish O (max{w=2p~*n'/2 w=*p~8InV/T)
and O(max{w=2p~*n'/2,w=*p~8InInT) regret bounds
for convex and strongly convex loss functions, respectively.
Moreover, they consider the bandit settings, where the
learner only has access to the loss value. Tu et al. (2022)
extend their method to bandit feedback settings by employ-
ing the gradient estimators (Flaxman et al., 2005; Agarwal
et al., 2010). A contemporaneous work (Cao & Bacsar,
2023) adopts an algorithmic design similar to that of Tu
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et al. (2022) and provides the same regret bound for convex
loss functions in D-OCO with compressed communication.

We notice that Yang et al. (2026) explores federated on-
line convex optimization with compressed communication,
where n learners connected to a central server seek to min-
imize a sequence of global loss functions. However, both
their problem formulation and algorithmic design are fun-
damentally different from those in this paper due to the
distinction in network topologies.

2.2. Compressed Communication

In order to reduce the volume of data exchanged between
learners in decentralized settings, there have been several
offline optimization methods that transmit the compressed
information C(x) instead of the full vector x, where x € RY
and C(-) : RY — R? is an operator chosen such that C(x)
can be efficiently represented. The mainstream commu-
nication compression techniques can be summarized into
two classes: unbiased compressor (Jiang & Agrawal, 2018;
Tang et al., 2018; Jiang et al., 2024) and biased (contractive)
compressor (Seide et al., 2014; Wangni et al., 2018; Stich
etal., 2018).

An unbiased compressor produces an output C(x) such that
E[C(x)] = x for any input x € R?. A classical example is
stochastic quantization, which efficiently represents high-
precision data using fewer bits. In contrast, a contractive
compressor relaxes the unbiasedness assumption to yield
a biased estimate with small variance. A prominent ap-
proach in this category is sparsification, which constructs
a sparse vector by retaining only a subset of coordinates.
To further reduce the compression error of the compressor,
Huang et al. (2022) introduce the fast compressed communi-
cation (repeated compressor). The core idea is to recursively
compress information for L rounds and transmit the com-
pressed data at each step, which reduces the compression
error exponentially with respect to the number of rounds
L. While using an unbiased compressor may achieve better
theoretical guarantees, contractive compressors can offer
comparable and even superior empirical performance under
weaker assumptions. Therefore, following Koloskova et al.
(2019), we do not distinguish these two approaches, and
refer to both of them as compressors in this paper.

3. Main Results

In this section, we first introduce preliminaries for D-OCO
with compressed communication, including the assumptions
and techniques employed in our algorithmic design. We then
present our method that achieves improved regret bounds,
and establish nearly matching lower bounds.

3.1. Preliminaries

Similar to prior work on D-OCO (Yan et al., 2012; Hosseini
et al., 2013; Wan et al., 2024a; 2025), we introduce the
following standard assumptions.

Assumption 3.1 (Communication matrix). The commu-
nication matrix P € R"*" is supported on the graph
G = ([n], E), symmetric, and doubly stochastic, which
satisfies

e )< Pij < ].Olllylf(l,]) € Eori:j’
* Y1 P =2 en, Py = L Vi € [n],

* Ximi Py = Yiew, Py = 1.Vj € [nl,

where N; denotes the set including the immediate neigh-
bors of learner ¢ and itself. Following previous studies, we
assume P is given beforehand, instead of being a choice of
the algorithm. Moreover, P is positive semi-definite, and its
second largest singular value denoted by oo (P) is strictly
smaller than 1. We define p < 1 as the spectral gap of P
and 8 = ||I, — P| €[0,2].

Assumption 3.2 (Convexity). The loss function f; ;(-) of
each learner ¢ € [n] in every round ¢ € [T'] is convex over
the feasible domain X'.

Assumption 3.3 (Strong convexity). The loss function
ft.i(+) of each learner ¢ € [n] in every round ¢t € [T] is
p-strongly convex over the domain &, i.e., it holds that
fri(y) = fra(x) + (Vfii(x),y —x) + §lly — x| for
Vx,y € X.

Assumption 3.4 (Bounded gradient norm). The gradient
of function f; ;(-) of each learner ¢ € [n] in every round
t € [T] is bounded by G over the domain X, i.e., it holds
that |V f (x)|| < G, for ¥x € X.

Assumption 3.5 (Bounded domain). The convex set X’
contains the origin 0, i.e., 0 € &, and it is bounded by D,
i.e., it holds that ||x — y|| < D, forVx,y € X.

A compressor C(-) : R? — R? is a mapping whose output
can be encoded with fewer bits than the original input. In
this paper, we consider a broad class of compressors with
the following general property (Koloskova et al., 2019).

Definition 3.6 (Compressor). A compression operator C(+) :
R? — R? is termed an w-contractive compressor, if it satis-
fies

Ec [le(x) - xI*| < (1 - w) x| vx € RY,

for a parameter w € (0, 1]. Here, E¢|-] denotes the expecta-
tion over the internal randomness of C(+).

We provide several representative examples of compres-
sors in Appendix B. To mitigate the error of the standard
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Algorithm 1 Repeated compressor Cy,(-)

Input: compression round L, compressor C(-), data x
Initialize cg = 0
fori=1to L do
Compute A; = C(x — ¢;—1)
Send A; to its neighbors
Calculate c; = c;—1 + A,
end for
Return: cj,

P RN R

compressors, Huang et al. (2022) design the repeated com-
pressor, as summarized in Algorithm 1. The core idea is to
repeatedly apply the standard compressor for L rounds and
transmit the compressed data at each round, which involves
L rounds of communication. When L = 1, the repeated
compressor degenerates to the standard compressor. We
state the following lemma from Huang et al. (2022) to es-
tablish the guarantee of the repeated compressor.

Lemma 3.7 (Lemma 2 in Huang et al. (2022)). Given an
w-contractive compressor C(-) and for any compression
rounds L > 1, Algorithm 1 ensures

Ec [llor — x| < (1= w)" Ix|]*, vx € RY.

Remark: Lemma 3.7 shows that the compression error
of the repeated compressor decays exponentially with the
compression rounds L, albeit at the cost of requiring L
communication rounds.

In the context of decentralized offline optimization with
compressed communication, a standard approach involves
integrating a compressor directly into the gossip strategy,
where each learner transmits the compressed decision to its
neighbors. However, this approach fails to achieve average
consensus. To address this, Koloskova et al. (2019) adopt
the difference compression technique (Tang et al., 2018) to
develop Choco-gossip. Specifically, each learner ¢ maintains
auxiliary variables %;(t) € R? to record the data received
from neighbors j, and %;(t) € R? to track the data it has
transmitted to neighbors over the past rounds. At each round
t, learner 4 updates its decision and auxiliary variables X (t)

as follows:
Xi(t+1) =x;(t) +7 Y Pij(%;(t) — %:(t))
JEN;
Xj(t+1) = %;(t) + C(x;(t + 1) — %;(t)), Vi € N,

2)
where v < 1 is the consensus step size and C(x;(t +
1) — x;(t)) is the received data from the neighbor j. One
might notice that Choco-gossip requires each learner to store
deg(i) + 2 variables, where deg(7) is the degree of learner i.
It is not necessary and Koloskova et al. (2019) present an
efficient version that only involves three additional variables.

We provide a comprehensive description in Appendix E.4.

In D-OCO with compressed communication, Tu et al.
(2022) integrate Choco-gossip with D-OGD to develop a
communication-efficient method, referred to as DC-DOGD.
At each round ¢, each learner i plays the decision x;(¢) and
receives the local gradient V f; ;(x;(¢)). Then, learner ¢
updates its decision by leveraging both the local gradient
and the information X, (t) received from its neighbors:

xi(t+1) =y [x;(t) — 7V fri(xi(t))
+7 D Pyl(%,(t) = %4(1))]
jGNi
Xj(t+1) = %;(t) + Clxj(t + 1) — %;(1)), V] € N,

3)

where 7, is the learning rate. In contrast to unconstrained
settings (Koloskova et al., 2019), each learner is required
to project its decision onto the feasible domain in D-OCO,
which inevitably introduces an extra projection error.

3.2. Our Improved Algorithm

To begin with, we briefly outline the key challenges in D-
OCO with compressed communication and then present the
corresponding techniques we develop to address them.

The regret of existing methods for D-OCO with compressed
communication can be decomposed into two parts: the re-
gret of the averaged decision X(t) = + 3" | x;(¢) and the
approximation error. Specifically, the approximation error
consists of three components: (i) consensus error, arising
from the network size and topology; (ii) compression error,
introduced by the compressed communication; and (iii) pro-
jection error, caused by the projection operation in (3). To
achieve tighter regret bounds, we focus on controlling the
approximation error.

Online compressed gossip strategy. The large consensus
error in existing approaches stems from the fact that local
decisions converge to the average decision at a slow rate.
To overcome this limitation, we leverage the multi-step
gossip to achieve faster consensus convergence among local
learners. More precisely, we state the following lemma to
establish the convergence rate.

Lemma 3.8 (Theorem 2 in Koloskova et al. (2019)). We
define

e =D Ixit) -

The first term Y-, ||x;(t)
sensus error;, and the second term Y ., |x;(t) — %, (t) 1
characterizes the compression error.

2+ Y () - k(O]

—X(t)||* characterizes the con-

Given an w-contractive compressor C(-), for any round t,
by setting v = 8w and performing the

16p+p? +4ﬂ2+2p
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update in (2) for Ly rounds, we can ensure
p 1
EC [€t+L1] S <1 — 82) IEC [et] .

As can be observed, the consensus and compression errors
decrease at an exponential rate as the number of gossip
rounds increases. While repeatedly executing the gossip
step can mitigate errors, it results in multiple communica-
tion rounds per update, which substantially exacerbates the
communication burden we aim to alleviate. Motivated by
Wan et al. (2024a; 2025), we integrate the blocking update
mechanism with Choco-gossip to design an online com-
pressed gossip strategy. By partitioning the total rounds
into blocks and performing updates only at the end of each
block, we can amortize the communications across rounds.
With an appropriate block size, this allows us to control the
errors while keeping only one communication per round.
Nevertheless, this mechanism alone is insufficient, as the
projection step in D-OCO introduces an additional projec-
tion error.

Projection error compensation scheme. The projection
operation in (3) introduces an additional error, which cou-
ples with the compression error and further induces an O(n)
dependence in the approximation error. Through careful
analysis, we find that if each learner ¢ were able to add the
projection error of neighbor j € A; to the auxiliary variable
x;(t), the O(n) dependence could be avoided. However,
each learner can only broadcast the compressed informa-
tion, which leads to an O(1 — w) error. Notably, if the
projection error is constrained to the order of O(1/n), the
upper bound becomes independent of n, thereby decoupling
the projection error from the compression error. Drawing
inspiration from Huang et al. (2022), we make use of the re-
peated compressor to transmit the compressed information
with a sufficiently small error. By recursively applying a
compressor over Ly = [In(8n)/w] rounds, we can ensure
that the compression error satisfies

2 L 2 _ 1 2
Ee [z, (0 = xII*] < (1= w)™ Ix|* < = |1x]*.
However, a direct application of this technique incurs
Lo communication rounds per update. To overcome this
dilemma, we again utilize the blocking update mechanism

to distribute the communications across the rounds within
each block.

Overall algorithm: a two-level blocking update struc-
ture. To unify the two strategies within a single framework,
we propose a two-level blocking update framework. Con-
cretely, we divide the 7" rounds into several blocks with size
L = L, + Ly (we assume T'/L is an integer without loss
of generality). For learner ¢, we maintain the same decision

Algorithm 2 Top-DOGD

1: Input: consensus step size -, learning rate 7, block
size L = Ll + L2

2: for all learners ¢t =1, - - -

,n in parallel do

3:  Initialize x;(1) = 0,%;(1) = 0,Vi € [n]
4: forblockb=1toT/L do
5 if b = 1 then
6: fort =1to Ldo
7 Play the decision x;(1)
8 end for
9 else
10: Receive the results yz(LlH)(b) and y§L1+1) (b)
from Algorithm 3
11: Receive the result rg-LQH) (b+1)forall j € N;
from Algorithm 4
12: Update %;(b+1) = 37V (0) +2{ "D (b41)
forall j € N;
13: Compute z;(b) = Zi’i(b_l)m_l V fri(x:(b))
14: Update x;(b+ 1) = Iy {yngﬂ)(b)}
15: end if
16:  end for
17: end for

x;(b) in block b and only update the decision at the end of
the block. In each block b, we first apply the online com-
pressed gossip strategy for L; rounds and then perform the
projection error compensation scheme for Ly rounds. Our
method, named Top-DOGD, is presented in Algorithm 2.

Specifically, for each learner ¢, we first initialize the deci-
sion x;(1) = 0 € R and the local replica %;(1) = 0 € R4
to store the information from its neighbors j € A;. In
each block b > 2, we start by updating the surrogate de-

cision y(l)(b) = x;(b) — myz;(b — 1), where z;(b— 1) =

Zib;(;)—Lz)LH V fi.i(x;(b — 1)) is the sum of gradients in
block b — 1, and set the local auxiliary variable y(l)(b) =

%;(b). Next, we perform our online compressed gO;sip strat-
egy for Ly rounds, which is summarized in Algorithm 3. For
by € [1, L], learner ¢ transmits C(ygbl)(b) - y§b1>(b)) to
neighbor j. After receiving the information from its neigh-
bors, learner ¢ updates yf“*”

surrogate decision as

(b) and then computes the

y ) =y B+ Y P 0) -3 ().
JEN;
“4)

Within the second sub-block, we apply our projection error
compensation scheme, which is presented in Algorithm 4.
Each learner ¢ recursively compresses the residual of the
projection error r;(b+1) = x;(b+1) — yELlH) (b) over Lo
rounds and sends compressed data to its neighbors per round.
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Algorithm 3 Online compressed gossip strategy

Algorithm 4 Projection error compensation scheme

1: Input: consensus step size -y, block size L
2: for all learners ¢ = 1,--- ,n in block b in parallel do

30 Set yiU(b) = xi(b) — mzib — 1), 31(0) =
%;(b),b1 =1

4 fort=(b—1)L+1to(b— 1)L+ Ly do

5: Play the decision x;(b)

6:  Transmit C(y" (b) — 3" (b)) o j € N,

7. Compute 3B = 59V (b) + C(y®D(b) -
y](-bl)(b)) forj € N;

8: Compute y(blﬂ) (b) according to (4) and set by =
b1 +1

9: end for

10: end for

11: Return: y ( 1+1)(b) andygLIH)(b)

At the end of the block b, learner i updates its decision
x;(b+1) =Ty [yELIH) (b)]. In the following, we establish
the theoretical guarantees of Top-DOGD for convex and
strongly convex loss functions, respectively.

Theorem 3.1. Let Ly = [22U4)] 1, — [1“<8”>1 L =

Ly + Ly = Ow™p2lnn), g, = n = G\/ﬁ’
2pﬁ2+4ﬁ2+(2_“’£)(ﬁ2+2ﬁ)p+p2. Under Assumptions 3.1, 3.2,
3.4 and 3.5, for any i € [n] and any convex loss functions,

Algorithm 2 ensures

Ec [R(T,1)] <O(nVLT) = O(w™2p~'nvVInnVT).
21In(14n)
[T])
Ow™p~2Inn),

Theorem 3.2. Let L1 =
_ 1

Ly + Ly = MOE=

2P52+452+(2—5)(52+25)p+p2' Under Assumptions 3.1, 3.3,

3.4 and 3.5, for any i € [n] and any p-strongly convex loss

functions, Algorithm 2 ensures

Ly = [26ny p —

Ec [R(T,i)] <O(nLInT) = O(w*p?ninnInT).

Remark: The regret bounds of our Top-DOGD exhibit a
tighter dependence on the compression factor w, the spectral
gap p and the network size n compared to the previous re-
gret bounds of O(max{w=2p~*n'/2 w=*p=8}ny/T) and
O(max{w=2p~*n'/2 w™*p=8InInT) (Tu et al., 2022).
This enhancement is particularly critical in large-scale com-
munication environments.

Necessity of the two-level structure. Our refined bounds
result from the synergistic interplay of two proposed strate-
gies, as neither alone is sufficient to achieve the desired
improvement. To highlight their significance, we con-
duct an ablation analysis by considering two scenarios:
(i) performing the online compressed gossip strategy with

1: Input: block size Lo
2. for all learners ¢ =1, - - -

3 Set rV(b+ 1) =
My (0)] -

,n in block b in parallel do
0,0 = 1, I'Z(b + 1) =
y 2 () and r§ Jb+1) =0

forj € NV;
4. fort=(b—1)L+L; +1tobL do
5: Play the decision x;(b)
6: Compute AEbQ)(b) =C(r;(b+1) — rng)(b +1))
7: Send A" (b) to neighbor ;
8: Calculate r(bTH) (b+1) = rng) b+1)+ AgbZ) (b)
. (ba+1) _ (b2) (b2)
9: Updater; "/ (b+1) =r; 2 (b+ 1) + A (b)
for j € N
10: Setby = by + 1
11:  end for
12: end for

13: Return: r(L2+1 b+1)

L1 = 1, and (ii) removing the projection error compensa-
tion scheme (Lo = 0). First, when L; = 1, our method
reduces to a combination of DC-DOGD (Tu et al., 2022)
with the projection error compensation scheme, which
does not improve the regret bounds of DC-DOGD. Al-
though we can mitigate the projection error, we cannot
reduce the consensus error and compression error as we
desire. If Ly = 0, we suffer the coupled errors in each
round and only obtain O(w™'/2p~'n®*/Inn/T) and
O(w™'p™2n3/2InnInT) regret bounds for convex and
strongly convex loss functions, respectively. While the de-
pendence on w and p is still tighter than that in the regret
bounds of Tu et al. (2022), the dependence on n is worse
than that of Top-DOGD.

3.3. Lower Bounds

In this section, we present lower bounds for convex and
strongly convex loss functions in D-OCO with compressed
communication. In D-OCO, Wan et al. (2025) have derived
the lower bounds of Q(p~/4n\/T) and Q(p~/?nIn T) for
convex and strongly convex losses. Their analysis leverages
the 1-connected cycle graph (Duchi et al., 2011), where
the adversary can force at least one learner to suffer [n/4]

rounds of communication delay before receiving the infor-
mation of the global function f;(x). By leveraging this
topology, they establish the aforementioned lower bounds.

The existing literature on D-OCO lacks lower bounds that
explicitly characterize the dependence on the compression
ratio w. In offline decentralized optimization, Huang et al.
(2022) capture the effect of compression by utilizing a spe-
cific compressor and modeling compression as probabilistic
communication failures. Motivated by prior work, we model
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the compression effect by adopting the randomized gossip
compressor C(+) : RY — R9, which outputs C(x) = x with
probability w and C(x) = 0 otherwise, thereby requiring
multiple rounds in expectation for full information transmis-
sion. Under this scheme, two connected learners ¢ and j
can successfully exchange data only with probability w in
each round. Consequently, the expected number of rounds
required for a successful transmission is [1/w]. Building on
this construction, we establish the following lower bounds.

Theorem 3.3. Given the feasible domain X =

d
[%, %} and n = 2m + 2 for some positive integer
m. For any D-OCO algorithm, if n < 8wT + 8w, there
exists a sequence of convex loss functions satisfying Assump-
tion 3.4, a graph G = ([n], E), a compressor satisfying
Definition 3.6, and a matrix P satisfying Assumption 3.1
such that

nGD(7T)'/?
EC [R(T, 1)] Z W

d
Theorem 3.4. Given the feasible domain X = [0, %}

and n = 2m + 2 for some positive integer m. For any D-
OCO algorithm, if 16n < wT —w, there exists a sequence of
w-strongly convex loss functions satisfying Assumption 3.4
with G = uD, a graph G = ([n], E), a compressor satisfy-
ing Definition 3.6, and a matrix P satisfying Assumption 3.1
such that

Ec [R(T,1)] >

2220p1/2

Remark: We have established the lower bounds of
Qw=2p=1/*n\/T) and Q(w='p~/?nInT) for convex
and strongly convex loss functions, respectively, which
match the corresponding upper bounds up to the spectral
gap p and polylogarithmic factors in n.

Remark: When there is no compression (w = 1), our
results reduce to the standard D-OCO lower bounds estab-
lished by Wan et al. (2025). While the upper bounds for
D-OCO algorithms are established for arbitrary graphs and
compressors, the lower bounds for a specific instance suffice
to certify the tightness of the upper bounds in the general
case. We provide further discussion on our lower bounds in
Appendix D.6.

4. Extension to Bandit Feedback Settings

In this section, we extend our method to the bandit feedback
settings by employing classical gradient estimators, with
more details provided in Appendix C. Following previous
work (Flaxman et al., 2005; Agarwal et al., 2010; Shamir,
2017), we introduce an assumption specific to the bandit
feedback settings.

(n = 2)mpD?(logy6(30w(T —1)/n) —2)

Assumption 4.1. The convex set X’ contains the ball with
radius r, and is contained in the ball with radius R, i.e., it
holds that 7B C X C RB,B={uecR?: ||lu]| < 1}.

4.1. One-point Bandit Feedback

We first consider the one-point bandit feedback setting,
where each online learner only has access to the loss value
at a single point. The key challenge in this setting is the
lack of gradients. To overcome this issue, we adopt the
one-point gradient estimator (Flaxman et al., 2005), which
can approximate the gradient with a single loss value. In
particular, given a function f; ;(x), the e-smoothed version
of fii(x) is defined as

fri(%) = Eguslfri(x + eu)],

where € € (0,1) is the exploration radius. The function
f1.4(x) satisfies the following property.

Lemma 4.2 (Lemma 1 in Flaxman et al. (2005)). Given a
function f, ;(x), its e-smoothed version ensures

Vfi(x) =Eues {f fra(x+ eu)u} ,

where u is uniformly sampled from the unit Euclidean

sphere S = {u € R?| |lu|| = 1}.

Based on LemmaA4.2, we can obtain an unbiased estimator
of the gradient V f; ;(x) via a single loss value f; ;(x + eu).

We integrate the one-point gradient estimator with Top-
DOGD to develop an algorithm for the bandit setting, termed
Two-level Compressed Decentralized Online Bandit Gra-
dient Descent with One-point Feedback (Top-DOBD-1).
Due to space limitations, we do not present the full algo-
rithm in the main text, and more details are provided in Ap-
pendix C. Specifically, in each round ¢ € [(b— 1)L+ 1,bL]
within block b, each learner ¢ plays the decision x; 1 () =
x;(b) + euy ;, where 0 < € < r, and u, ; is uniformly sam-
pled from the unit sphere S. Upon receiving the loss value
fri(x4,1(t)), learner ¢ constructs the gradient estimator ac-
cording to

d
8= Eft,i(xi,l(t))ut,i- 5

Moreover, to ensure the decision x; 1 (t) € X, each learner
needs to project onto the shrunk set

Xe=(1—¢/r)X ={(1 —¢/r)x|Vx € X}.

Formally, we establish the following theoretical guarantees
for Top-DOBD-1.

Theorem 4.1. We set L, = [0 1, =

_ _ Re _ wp
== 1T pp e w @ Ol

€ = cd2LYAT=Y4 where c is a constant such that € < 7.

|—ln(8n)-"

w
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Under Assumptions 3.1, 3.2, 3.4 and 4.1, for any i € [n]
and any convex loss functions, Top-DOBD-1 ensures

Ec [R(T,1)] <O(w™Y4p=2d  2n(Inn)/4T3/4).

Theorem 4.2. We set L, = (%],Lg = [@]

— 1 _ wp _
M = wwlTey Y T mp - w2 4 =

1/3
ed?/311/3 (@ , where c is a constant such that
€ < r. Under Assumptions 3.1, 3.3, 3.4 and 4.1, for any i €
[n] and any p-strongly convex loss functions, Top-DOBD-1
ensures

Ec [R(T,i)] <O(w™Y/3p=2/3d?3n(Inn)/3T2/3(In T)*/3).

Remark: Compared to O(max{w™'p~2n'/* w=2p~*}
d1/2nT3/4) and O(max{w*2/3p*4/3n1/6, w74/3p78/3}
d?/3nT?/3(InT)'/3) regret bounds for convex and strongly
convex loss functions (Tu et al., 2022), our method achieves
tighter dependence on w, p, and n, which benefits from our

two-level blocking update framework.

4.2. Two-point Bandit Feedback

In the two-point bandit feedback setting, learner ¢ has access
to two loss values f; ;(x;1(¢)) and f; ;(x;2(t)) in each
round, and we redefine the regret as

T n
Ry(T,iy = 30 3 LX) . frj(xi2(1))

t=1 j=1

T n
— xmelgz Z fr.5(x).

t=1 j=1

Since each learner is able to query the loss values at two
points, we employ a more accurate two-point gradient esti-
mator (Agarwal et al., 2010; Shamir, 2017) to develop our
method, termed Top-DOBD-2. Compared to Top-DOBD-1,
there exist two differences. First, in each round ¢ within
block b, learner i plays two decisions x; 1 (t) = x;(b)+euy ;
and x; 2(t) = x;(b) — euy;, where 0 < € < 7, and uy ; is
sampled from S. Second, each learner ¢ constructs the gra-
dient estimator according to

81 = e (Fuilxia () = foalxia(®)) wie ©

In the following, we establish the regret bounds for Top-
DOBD-2.

Theorem 4.3. We ser L, = [21204)] 1, = [lin],

=1 = Ggr ) T wETETE o ad
€= chl/Q, where c is a constant such that ¢ < r. Under
Assumptions 3.1, 3.2, 3.4 and 4.1, for any i € [n] and any
convex loss functions, Top-DOBD-2 ensures

Ec [Ro(T,i)] <O(w™2p~1d*?*nvInnV/T).

Theorem 4.4. We set L; = {W],Lg = [@l
— 1 _ wp
M = priey VS nETap e e nd

€ = CI%T where c is a constant such that ¢ < r. Un-

der Assumptions 3.1, 3.3, 3.4 and 4.1, for any i € [n] and
any p-strongly convex loss functions, Top-DOBD-2 ensures

Ec [Ro(T,i)] <O(w ™ p2dnlnninT).

Remark: The results of our algorithm again achieve
tighter dependence on w, p and n compared to existing re-
gret bounds of O(max{w2p~*n'/2 w=*p~8Ydn\/T) and
O(max{w™2p~ /2 w=4p~8}d*nInT) (Tu et al., 2022),
indicating that the advantage of our two-level blocking up-
date framework carries over to the two-point bandit setting.

Remark: It is worth noting that our algorithm also achieves
a better dependence on the dimensionality d. This improve-
ment stems from a more refined analysis of the two-point
gradient estimator (Shamir, 2017; Lin et al., 2022).

5. Conclusion and Future Work

In this paper, we investigate decentralized online convex op-
timization with compressed communication. First, we intro-
duce a novel method, named Top-DOGD, achieving better
regret bounds of O(w™1/2p~'n/T) and O(w™ ' p~2nInT)
for convex and strongly convex loss functions, respectively.
In contrast to the previous theoretical guarantees, our algo-
rithm significantly enhances the dependence on the compres-
sion ratio w, the number of learners n and the spectral gap
p. Furthermore, we demonstrate the near-optimality of our
upper bounds by establishing the Q(w~'/2p~1/4n/T) and
Q(wtp~/2n1n T) lower bounds for convex and strongly
convex loss functions. Additionally, we extend our Top-
DOGD to the one-point and two-point bandit feedback set-
tings by utilizing the classical gradient estimators. Com-
pared to the existing regret bounds, our proposed algorithms
again improve the dependence on w, n and p under both the
one-point and two-point bandit feedback settings.

Three directions are worth pursuing in future work. First, a
gap remains between the regret bounds of Top-DOGD and
the lower bounds established in this paper. This gap mainly
lies in the dependence on the spectral gap p and arises from
our use of Choco-gossip. To close it, we would need to
design a novel gossip strategy that achieves faster consensus.
Second, our lower bounds are stated in terms of the time
horizon T', and it would be interesting to further derive
communication-dependent lower bounds (Wan et al., 2022).
Third, in many real-world applications, information about
the loss functions may arrive with unknown delays (Cao &
Bacsar, 2021; Wan et al., 2024b;c; Yang et al., 2025a;b; Qiu
et al., 2026). Thus, it would be worthwhile to investigate
D-OCO with delayed feedback.
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A. Additional Discussion on Related Work

A.1. Online Convex Optimization

Online convex optimization (OCO) is a special case of D-OCO with n = 1, in which a single learner iteratively selects a
decision x(t) from a convex feasible set and then suffers a loss f;(x(t)) revealed by an adversary, aiming to minimize the
regret against the best fixed decision in hindsight (Zinkevich, 2003; Hazan, 2016), i.e.,

T
T) =Y filx(t)) - min Z felx
t=1

For general convex losses, online gradient descent attains the optimal O(\/T ) regret bound (Zinkevich, 2003). When the
losses are strongly convex, Hazan et al. (2007) establish the optimal O(Iln T') bound. Building on these results, a rich line of
work has since developed algorithms for more challenging scenarios, such as dynamic and adaptive regret in non-stationary
environments (Zhang et al., 2018; 2019; Zhang, 2020; Wang et al., 2024).

Algorithm 5 Top-DOBD-1
1: Input: consensus step size -, learning rate 7, block size L = L1 + Lo, shrinkage size &, exploration size €
2: Initialize x;(1) = 0,%;(1) = 0,Vi € [n]
3: for block b= 1toT/L do

4: if b =1 then
5: fort=1to Ldo
6: Play the decision x; 1 (t) = x;(1) + eu ; and suffer the loss f; ;(x;1(%))
7: Construct the gradient g; ; according to (5)
8: end for
9: else
100 Sety("(b) = x;(b) — mzi(b— 1), 5 (b) = %i(b), by = 1
11: fort=(b—1)L+1to(b—1)L+ Ly do
12: Play the decision x; 1 (t) = x;(b) + euy; and suffer the loss f; ;(x;1(%))
13: Construct the gradient g&:,; according to (5)
14: Transmit C(y, 0 () — &Ebl)(b)) to neighbors j € N;
15: Compute y(b1+1)(b) =y 0) + iy v) - 53 (b)) for j € N
I6: Compute y "+ (b) = y") () + ¥ jen; Pii(¥ “””(b) — g 0),by = by +1
17: end for > online compressed gossip strategy
18: SetrP(b+1)=0,r;(b+1) =TIy [nylH)(b)} —y Bt gy by =1
19: fort=(b—1)L+ L, +1tobLdo
20: Play the decision x; 1 (t) = x;(b) + euy; and suffer the loss f; ;(x;,1(t))
21: Construct the gradient g; ; according to (5)
22: Transmit A(b2)( b) =C(r;(b+1) — (b2 (b+ 1)) and send A,EbQ)(b) toj € N;
23: Compute r(b2+1)(b +1) = (b"’)(b + 1) Agbz (b) and set by = bo + 1
24: end for > projection error compensation scheme
25: Update %, (b + 1) = 3"V (0) + £ (b 4 1) for j € A
26: Compute z;(b) = i’L(b 1)z+1 &t,i and update x;(b + 1) = Ilx, [yELlH)(b)}
27:  endif
28: end for

A.2. Difference Compression and Error Feedback

Since the direct combination of a compressor and standard gossip fails to converge to the exact solution, Tang et al. (2018)
propose difference compression (DC). DC adds replicas of neighboring states of each learner and transmits the compressed
state-difference information. Later, Koloskova et al. (2019) propose Choco-gossip and provide the analysis for the general
compressor under the offline optimization.

13
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Algorithm 6 Top-DOBD-2

1: Input: consensus step size v, learning rate 7, block size L = L; + Lo, shrinkage size &, exploration size €
2: Initialize x;(1) = 0,%;(1) = 0,Vi € [n]

3: for block b= 1to T'/L do

4: if b =1 then

5: fort =1to L do
6: Play the decisions x; 1 () = x;(1) + eu; and x; 2(t) = x;(1) — euy;
7 Suffer the loss f; ;(x;,1(t)) and fi ;(x; 2(t))
8: Construct the gradient g; ; according to (6)
9: end for
10:  else
11: Set y ™M (b) = x;(b) — mpzs(b — 1), 1 (b) = %4(b), by = 1
122 fort=(b—1)L+1to(b— 1)L+ L, do
13: Play the decisions x; 1(t) = x;(b) + ey ; and x; 2(t) = x;(b) — euy;
14: Suffer the loss ft,i (Xi’l(t)) and ft’i(Xi’Q(t))
15: Construct the gradient g; ; according to (6)
16: Transmit C(y (bl)(b) — y,fb”(b)) to neighbors j € N;
17: Compute y; g () = A(bl)( b) + C(y; 1) () — A(bl)(b)) for j € N;
18: Compute y "+ (8) = y ")) + vzjw 3 <y§bl“><b> — 3 ),00 = by + 1
19: end for > online compressed gossip strategy
20: SetrM(b+1)=0,r:i(b+1) = ILy {nylH)(b)} —y ) by = 1
21: fort=(b—1)L+ L, +1tobL do
22: Play the decisions x; 1(t) = x;(b) + eu,; and x; 2(¢) = x;(b) — euy;
23: Suffer the loss f; ;(x;,1(t)) and fi ;(x; 2(t))
24: Construct the gradient g ; according to (6)
25: Transmit A(. b)=C(r;(b+1) )(b + 1)) and send A§b2)(b) tojeN;
26: Compute rz(-bzﬂ)(b +1)= §b2)(b + 1) + Al(-bQ)(b) and setby = by + 1
27: end for > projection error compensation scheme
28: Update X;(b+1) =y (L1+1)(b) + rF,LTH)(b +1)forj e N;
29: Compute z;(b) = S0~ (b—1)+1 &t,i and update x;(b + 1) = ILy [yiLlH)(b)}
30:  end if
31: end for

Error feedback (EF) (Seide et al., 2014; Karimireddy et al., 2019; Richtarik et al., 2021) is another compression scheme,
aiming to correct errors introduced by the compressor. Specifically, DC focuses on the discrepancy between the current
decision and its replica, which is widely used in decentralized optimization because the exchanged state variables typically
converge to a nonzero limit. In contrast, EF compresses the sum of the local gradient and an accumulated residual error,
popular in federated learning problems where the exchanged gradient information is expected to vanish asymptotically.

B. Examples of Compressors

Here, we present some examples of compressors.

e Sparsification. Randomly selecting k out of d coordinates (Rand-k), or selecting the & coordinates with the largest
absolute values (Top-k), both yield compressors with a compression ratio of w = g
0

* Randomized gossip. Outputting C(x) = x with probability p € (0, 1] and C(x) = 0 otherwise leads to a compression

ratio of w = p.

* Rescaled unbiased estimators. Suppose E¢[x]| = x, E¢ [HC(X)Hﬂ < 7)x||?, then C’(x) = 1C(x) is a compressor

withw = L.
T

14
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C. Extension to Bandit Feedback Setting

In this section, we summarize our algorithms for the bandit feedback settings. Top-DOBD-1 for the one-point bandit
feedback setting is presented in Algorithm 5, and Top-DOBD-2 for the two-point bandit feedback setting is shown in
Algorithm 6.

D. Proof of Theorems
D.1. Proof of Theorem 3.1

Notation. Let n be the total number of learners, d be the dimensionality, L be the block size, w be the compression ratio. In
the proof, we use bold lower-case letters (e.g., x) to denote vectors in R, 1 € R? to denote [1,...,1]" and ||-|| to represent
{5-norm by default. We assume 7'/ L to be an integer without loss of generality.

We first give some definitions

= %in(b)

- Abl Abl
SN P ) -3 ) = o,

i=1jEN;
b+ 1) = (b4 1),

The fourth equality is due to the variable y(bl

K2

)(b) being the same over all j € NV;. Then we define

X(b) = [x1(D), ..., xn (D)] € R*™ X (b) = [X1(b), ..., % (b)] € RT*",
X(b) = [R(b), ..., X(b)] € R™*" R(b) = [r1 (D), ... v ()] € R,
RE(b) = [X$(b), ... x5, (b)] € R™™ Z(b) = [21(b), ..., 2 ()] € RP*"
Y () = [y (), ..y ()] € RO YO (b) = [§17) (b), ..., g ()] € R

By using our definitions, we obtain the following equivalent update rules

X(b+1) =Y ") + RE(b +1),
Xb4+1)=Xb0+1)+Rb+1)=YE (b4 1) 4 R(b+1).

We next recall two basic projection inequalities:

1Px (x) = Px(y)]l < x —yl, forvx,y € R, ()

(Px(x) —x,x —y) < — || Px(x) —x]||* <0, for ¥x € R% Vy € X. (8)

We first present a lemma that characterizes the regret of learner .
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Lemma D.1. Under Assumption 3.1, 3.2, 3.4, 3.5, the regret of learner i for Algorithm 2 is

T/L T n
= Z th,; xi(0)) = D> fri(%)
b=1 t=(b—1)L+1 j=1 t=1 j=1
T/L T/L
nD? 3 2
< 312G B [|IR(b —E [HX b+ 1) }
Iy TGN g e 1+ DIF] +5- e X+
TERM, TERM;
T/L T/L 1
+nGL Y Ee [1X0) - X0 ]+ 30 5 e (1RO
b=1 TERM; o

To derive the regret bound of each learner, the core challenge is to give the bound of TERM,, TERM and TERM¢. TERM, is the
projection error, TERMg is the compression error and TERM is the consensus error. Next, to give the bound of each term, we
present the following lemma.

Lemma D.2. Under Assumptions 3.1, 3.2, 3.4 and 3.5, by selecting I,

w

2pﬁ2+4ﬁ2+(2—£)(ﬁ2+25)p+p2 we have the following guarantees.

|—2 ln(14n)‘| 7 L2

P

|—1n(8n) ~| .y

Ec [||R(b+1)||2F: S%Ec “X(b)X(b)HiJrHX(b) Ol ] +en4 )L2G2
Ec [||X(b+ 1) - X(b+ 1>||i{ < %EC “X(b) - X(b)Hi +[|x () —X(b)}ﬁ] + %]}Gzng
Ec MX(H 1) -~ X(b+ 1)Hi < 1in c _HX(b) _X(b)H2F+ X () —X(b)\@] 2L

We define the error e, as follows

evr1 =Ee | D xi(b+1) =X(b+ D|* + [Jxi(b + 1) = %i (b + 1]

¢ [1X(b+1) =X+ DIF] +Ee [IX(0+1) - X+ DI
By fixing the learning rate 7, = 7, we have the following guarantee
1
epr1 < %eb + 32 L2G>. 9)

By summing up, we have

epp1 < —3n°L?G? < 6n°L°G?,

2n

which is due to 30_, (2n), <7 <2ande; =0.

As for the term E¢ {HR(b +1) Hﬂ , we have

2
¢ [IRG+DIE] < e+ (2nt D)6

7

1
<—(n+ 10y 22,2
1- 2 7
14 1
<, 200 e

™ — 2 ™m—2
< (3n 4 2)L2G*n?,
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which is the same as E¢ {HR(b) ||H . Now, we can derive the regret bound of Top-DOGD.

First, we have o
Ec [[|X(®) = X0)]|] < Vs < VonLG < 31LG.

As for the second term, we have

[ - 2
Ec HX(b) —X(b+ 1)M

=Ec Z [lxi(b) — X(b + 1)”
=Fc j{:’
=F. ZE:‘

Li=1

n

> I%(b) — xi(0)]

i=1

2
x,(b) =7V 0) + 7D ) -y )| ]

(10)

2
xi(b) — x(0) + 3. (1) -y )|

2
<2E¢

+2Ec Z Z (b+1) =%i(b+1)

<2ep + 2ep41,

where the third equality is due to (1T () = L 37 | y () = I y(b) = Ly xi(b) = X(b) and the
last inequality is due to (30).

Therefore, we have

~ 2
c {HX(b) X0+ 1)M <2ey + 2epyr = 24n2L2G2,

Finally, by setting n, = n = \/7 L=1Ly+ Ly =0(w 'p~2Inn), we have

T/L n
SRRCT I ) S SR SN 3 I e
b=1 t=(b—1)L+1 j=1 t=1j=1
T/L T/L
<z@f@ +3L2G2nbz:77b—|— > e [IRG+ DIE] + 5 Ee [HX X+ UH?]
7L T/L 1
+36L Y e [|X0) - X0 ,] + X 5B [IRO)IE]
! T/L 4 a 2
0T+ e IR+ DIE] + o ke [HX <b+1>M
/L = T/L
+3GLY_ Be [|X0) X)) + 3 5-e [IRO)E]
b=1 b=1

Tn+ (5n + 3)LG*Tn 4+ 12LG*Tn + InyTLG? + (2n + 1)LG*Ty
<O(MVLT) = O(w™2p " 'nVInnVT).

D.2. Proof of Theorem 3.2

The proof follows a similar structure to Theorem 3.1, except that we exploit strong convexity to establish improved regret
bounds.
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Lemma D.3. Under Assumptions 3.1, 3.3, 3.4, 3.5, the regret of learner 1 for Algorithm 2 is

T/L n T n
= Z 3 fusa®) = 305 fii(x)
b=1 t=(b—1)L+1 j=1 t=1 j=1
D2 Ry T/L T/L
Z — — —— —pL) +3L*G*n Y my +3nGL Y Ee [[|[ X (b)
U Nb—1 1 —

T/L

According to Lemma D.2, we have the following

1
ept1 < —ep + 3n§L2G2.
2n

To establish the bound of e, 1, we introduce the following lemma.

Lemma D.4. Let {ep}>1 denote a sequence of values satisfying e; = 0 and
1 2
€h+1 < 2—€b+q’l7 L

where ¢ > 0, ny, = i We have the following guarantee

1
n(bL+8

ey < 4qL*1j.

Therefore, by setting 7, = we have

1
u(bL+8)°
ey < 12L2G*n}.

Then we give the bound of the terms in the regret individually
Ee [[|X(0) = X(0)|| ] < Ves < 2V3nLG.

As for the second term, we have

Ec [HX(b) X+ 1)"1]
—FEe

ZHXZ —X; b"'l)H

<2e, + 2eb+1 < 48L2G*n3,

where the last inequality is due to 1, > 1. For E¢ [% IR(b+1) ||?,} , we have the following.

1 9 1 /2 2622

—E b+1 <— (= 2 L

m C[HR( + )HF}_m (7 eb+(n+7) G*n
1

b

For B¢ {% ||R(b)|\ﬂ, we have the following.

1 2
_ <7 i 22, 2
Ee IR (7neb1 +4nL?G nb1>

2
<(8n+6)L2G2 =L < (160 + 12)L2G%n,_1,

Ul

18

+ ; Qinbn«:c [1RG+ DI + 2—717bEc U]X(b) X+ 1)m + 2%%1@6 1R®)G] -

4
<— ((Sn + 70)L2G2775) < (8n + 6)L*G*np,.

Y
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where the last inequality is due to % <2

Therefore, we can derive the regret bound of Algorithm 2 for strongly convex functions. By setting 1, = m, we have
T/L n T n
=X Z D Fugxi®) = 32> fui(x)
b=1 t=(b—1)L+1 j=1 t=1j=1
nD2 T/L 1 T/L T/L
Z —b—n—_—uL)+3L2G2annb+3nGLb§:]Ec [|x) = X)]|,]
1 1

T/L 9 1
#3 guEe [IR0+ 03] + e (X0 X0+ ] + e [1Ro]

WD? T/L T/L
<T(77 — pL) +3L*G*n >y + 6V3nL2G? Y
1 b=1 b=1
T/L T/L T/L
+(12n+ 9)L2G* > " mp + 24L°G* Y my+ (8n+6)L°G* > mpy
b=1 b=1 b=1

1
<4nD%u+ — (3LG2n1n(T +8) + 6V3nG2L In(T + 8)
"

+(20n 4+ 15)G*LIn(T 4 8) + 24G*LIn(T + 8))
<O(InIn(T)) = O(w ™ 'p?nlnniInT).

where the last inequality is due to 31/ ¥ ToLTE < iET/L Sor -1l T8 S & Lt Ldt< 1 S In(T+8)=0(nT).

D.3. Additional Discussion
In the following, we discuss the necessity of our two proposed strategies.

(i) L1 = 1. It is not hard to verify that, when L; = 1, the sum of the consensus error and the compression error is on the
same order as Tu et al. (2022). Although we can reduce the projection error to O(1), the consensus error is still the same as
previous work, which is the leading term in the final regret. Thus, it does not help to improve the existing regret bounds.
(ii) Ly = 0. When Ly = 0, the upper bound of term ||x;(b) — %;(b)||> contains an additional projection error ||r;(b)[|* of
the order O(1), which consequently induces an O(n) dependence on e 1, that is

1
epr1 < o Cb + O(nn?L*G?) < O(n*L*G?).

It is not hard to verify that we can only obtain O(w~'/2p~'n%/*/Inny/T) and O(w~'p~2n3/?InnInT) regret bounds
for convex and strongly convex loss functions.

D.4. Proof of Theorem 3.3

The structure of our proof follows that of Wan et al. (2024a), with the main distinction being that we incorporate a dedicated
compressor to derive the lower bound. Let A € R™*" denote the adjacency matrix of G, and let §; = |N;| — 1 denote the
degree of node ¢. As presented in Duchi et al. (2011), for any connected undirected graph, there exists a specific gossip
matrix P satisfying Assumption 3.1, i.e.,
1
P=I1,——(D - A), 13

511’1&)( + 1 ( ) ( )

where 0yax = max{dq, ..., 0, and D = diag{d1, ..., 0}

To maximize the impact of communication on the regret bound, we focus on the 1-connected cycle graph, where the graph
G is constructed by arranging n nodes on a circle and connecting each node with its immediate left and right neighbors.
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We adopt the randomized gossip compressor C(-), which outputs C(x) = x with probability w € (0,1] and C(x) = 04
otherwise. Under this scheme, two connected learners ¢ and j can successfully exchange data only with probability w in
each round. Consequently, the expected number of rounds required for a successful exchange is 1/w.

To derive the lower bound, we attempt to maximize the regret of learner 1. Specifically, we set the loss functions as

Jton—tm2142(X) = -+ = frn(X) = fr1(X) = fio2(X) = = fipm/21(x) =0,

while the other loss functions are set carefully to construct the desired lower bound. It is straightforward to see that when
w = 1, learner 1 must go through [m /2] rounds of communication to receive information from learners [m/2]+1,...,n—
[m/2] 4+ 1. Let K; denote the communication rounds. When w < 1, the expected number of communication rounds

becomes
m

Ec K] = {%] . (14)

We give the proof below. For two learners ¢ and ¢ + 1, the expected number of rounds a; ;41 for a successful transmission is

o0 o0 1
Elai,it+1] Zk (1—w)k w:ka(l—w)k_lza,
k=1 =

where the second equality is due to Y5 | k¢* 1 = ﬁ for |g| < 1. Therefore, we have

EK=E| S awm|= > E[ai,iﬂ]:[%].

1<i<[m/2] 1<i<[m/2]

Let K = [m/2],Z =|(T —1)/K1],co = 0and czy; = T. The total T rounds can be divided into the following Z + 1
intervals

[Co + 1, Cﬂ, [Cl +1, 62], RN [CZ + 1, Cz+1].
Following Wan et al. (2025), for any ¢ € {0,1,..., Z} and t € [¢c; + 1, c;41], we set
ft, (m/21+1(x) == ft,n—(m/z]+1(x) = hi(x) = (W, X),

where the coordinates of w; are +G/v/d with probability 0.5 and the feasible domain X = [—~D/2v/d, D/2v/d]?. Then
the global loss function is

fi(x) = (n — 2K + 1)h;(x).

Moreover, it is obvious that the decisions x1(¢; + 1),...,x1(c;11) forany i € {0, ..., Z} are made before the learner 1
has access to h;(x). Then we can derive the expected lower bound for R(T, 1).

Z i (n—2K + 1)h;(x )r(rg;(lz i (n—2K + 1)h;(x )]

Bwo,....wz [R(T,1)] =

.....

i=0 t=c;+1 1=0 t=c;+1
Cit1 Z
=(n—-2K+1)E [Z > (Wi xa(t ,IEQE > (g1 — Cz‘)<Wz‘,X>]
i=0 t=c;+1 =0

4 (15)
=—(n—2K+1)Ey,,. .. [mmz Cit1 — i ){Wi, X

=0

=—n—-2K +1)Ew,. wy, [ min <X’ XZ: (Gt = >]

x€{-D/2Vd,D/2Vd}¢

=0

where the third equality is due to Ey, . w, [(W;,x1(t))] = 0 for Vt € [¢; + 1, ¢ci1].
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Then, we denote €1, ..., €gq, ---, €21, ---, €24 b€ the coordinates of w1, ..., wz, which are identically distributed variables
with P(e;; = +1) = 1/2fori € {0,...,Z} and j € {1, ..., d}. By using the Khintchine inequality on (15), we have

d Z

D 6:G
Ewg,.. wyR(T,1)]=—(n—-2K+1)Eq,... ez - Cir1 — ;) 2=
seees [ ( )] ( ) yeros 7:21 2\/& ;( +1 ) \/g
DG Z
:(n — 2K + 1)7]E601,,.,’5Zd [ ;(Cprl — Ci)€i1 ]
z 16)
(n—2K +1)DG (
> iv1 — Ci)?
= 2\/5 ;(C +1—C )
- (n—2K +1)DG [(cz41 — c0)?
22 Z+1
_(n —2K +1)DGT
V27 +2

where the second inequality is due to the Cauchy-Schwarz inequality.
By applying Z = [(T' —1)/[5%]] < w we have

(n —2K +1)DGT S (n—m —1)DGT
227 + 2 - 9 4w (T—1) +92

(m+1)DGT (m+1)vm+ 1DGT

2¢/20=0 4 9 2\/w(m+1)+2m+2
(m+1)vm+ 1DGT
T 2/8w(T —1) +2m +2
S ny/nDGT
T 4y/160w(T — 1) +4m + 4
ny/nDGT
~ 4/16wT — 16w + 2n’

Ewo.....w, [R(T, 1)] =

where the fourth inequality is due to n = 2m + 2.

Then we introduce a lemma.
Lemma D.5 (Lemma 6 in Wan et al. (2024a)). For the I-connected cycle graph with n = 2(m + 1) where m denotes a
positive integer, the gossip matrix defined in (13) satisfies

72 2

7:—<4n2.
l—o3(P)  p —

If n < 8wT + 8w, by utilizing Lemma D.5, we have

S nDGvVnT nGDv7T

Ewg....w, R(T,1)] > = .
05ees z[ ( )] 16\/% 32w1/2p1/4

D.5. Proof of Theorem 3.4

For the proof of the lower bound for strongly convex loss functions, we follow the analysis of Wan et al. (2025) while
redefining both the loss functions and the decision domain. Specifically, we choose the domain X' = [0, D/+/d]¢ and define
B,, as the Bernoulli distribution with probability p of obtaining 1. For ¢ € [¢; + 1, ¢;41] and i € {0, ..., Z}, we set

ft,n—[m/2]+2(x) == ft,n(x) = ft,1(X) = ft,Q(X) == ft,[m/z] (x) = % ||X||2 )
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D 2

x \/lez
where w; is sampled from the vectors 04 and 1; with P(w; = 1;) = p. Clearly, h;(x) satisfies Assumption 3.3 and
Assumption 3.4 with G = pD. Then, for any i € {0,...,Z} and t € [¢; + 1, ¢;41], the global loss function can be
expressed as

1
fe.tmy2141(X) = = frn—m/2141(X) = hi(x) =

)

i D p 2
E frr(x =3 (n—2K +1) X_ﬁwi +§(2K_1) (x|l
— B xl” - (x,wi) + il
2 Vd 2d

with expectation as

un
F(X) = Ew(,,...,wz [ft(x)] - 7

_(n—2K+1)DpH2+u(n—2K—|—1)D2<1_(n—2K+1) >
d 2 - PP ),
where p = [p, ..., p] € RY. We denote F'(x*) be the minimum of F(x). We have
< = (n—2K +1)Dp cx,

nvd

and we further have the following gap

(n—2K +1)Dp||?

* ks
F(x)-Fx")=—I|x— 17)
(%)~ Fix) = & —
Next, we derive the lower bound for strongly convex functions. We again choose G as 1-connected cycle graph, which
ensures that the x; (¢; + 1), ..., %1 (c;+1) are independent of w;.
We have
Cit+1 Ci+1
B s AT = B (33 Al - g3 3 509)
Li=0 t=c;+1 1=0 t=c;+1
[ Z Cit1 Cit1
= Bug....wy Z > F(xl(t))] — B, w2 chrg}éz > hlx ] (18)
Li=0 t=c;+1 1=0 t=c;+1
Ci+1 Cit+1
TN S SRS S i
Li=0 t=c;+1 1=0 t=c;+1

To give the lower bound of (18), we follow the proof of Wan et al. (2025) to show that the regret of the learner 1 on a specific
p is large. Following Wan et al. (2025), we introduce a perturbation of the parameter from p to p’, and the corresponding
random vectors can be rewritten as wy, .., w7, and x4 (0), ..., x} (T"). We assume that the D-OCO algorithm is deterministic
without loss of generality. As discussed in Wan et al. (2025), for any ¢ € [¢; + 1, ¢;+1], X1(t) can be specified by a bit
string X € {0,1}% drawn from B;. For a deterministic algorithm, the local learner 1 of the D-OCO algorithm at round
t € [e; +1,¢;41] can be denoted as a mapping function {0, 1} — X such that x;(t) = A;(X).

Let Z1 = [log,(15Z 4 16) — 1] and Z; > 1 due to 16w~'n + 1 < T. We further divide the first Z’ = = (167271 — 16)
intervals into Z; epochs with the length 16,162, ..., 16%* and the m-th epoch E,,, consists of the intervals —(16"’ —
16), ..., 7= (16™*1 — 16) — 1 with length of 16™. We utilize a lemma.

Lemma D.6 (Lemma 8 in Wan et al. (2025)). Fix a block i and let ¢ < ﬁ be a parameter, € = (n — 2K + 1)D//d
and p = [p, ..., p| € R% There exists a collection of nested intervals [4, 4] D11 213D D Iz suchthat interval I,
corresponds to epoch m, with the property that I,,, has length 4= "+3) and for every p € Im, we have

167(m+3) d€2

Ex [||4:(X) - ép]3] 8

over at least half the rounds t in intervals of epoch m.
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By using Lemma D.6, there exists a value of p € mme[zl]fm such that

Ci+1

2
pn ~ (n-2K+1)Dp
Ewow-ywz [R(Tv]-)} > EWO,‘MWZ Z Z X1
Li=0 t=c;+1 ’rL\/Zi
/ Ci41 2
pn ~ (n-2K+1)Dp
2 Ewo,.A.,wZ Z Z Xl
1 0 t=c;+1 n\/a
- pn ~ (n—2K+1)Dp 2
SEN D 5B Dib ol Nt |
lm=14i€E,, t=c;+1 nvd

(n—2K +1)Dp||”
nvd

zl: L(16m+1—_16) (16"»—16))167(m+3)ﬂ(” —2K +1)’D?
- 32n

Z Kip(n — 2K +1)2D?

Ai(X) -

N

m=14€FE,, t=c;+1

164(2n)
o KlZl,u(n —2K + 1)2D2
N 164(2n) ’

where the first inequality is due to (17) and the third equality is due to ¢; = 7/;. Moreover, we have

K1 Zy(n —2K +1)? o, mlog,(15Z +16) — 2)(n —m — 1)2
2n - dwn
. (10g,(30w(T = 1)/n) = 2)(n — 2)n
- 32w

By using Lemma D.5, we can obtain

(logy (30w (T — 1)/n) — 2)(n — 2)npD’
IEWO-,--~7WZ [R(T7 1)} Z ¢ 222w

. (10g,6(30(T = 1)/n) = 2)(n — AmpD?
= 2224,p1/2

D.6. Additional Discussion on Lower Bounds

It is worth noting that our lower bound construction relies on a specific compressor. We clarify that this design is intentional:
we aim to construct a worst-case scenario that maximizes the impact of compression noise. This methodology aligns with
established literature; for instance, Huang et al. (2022) derive lower bounds by employing the specific Randj; compressor.
Due to the unique characteristics of our online setting and graph topology, we select the Randomized gossip compressor,
which satisfies the definition of a compression operator.

D.7. Proof of Theorem 4.1

In the one-point bandit feedback, we perform gradient descent on the function ft,i (x) over the domain X,. Since Assump-
tions 3.4 and 4.1 hold, the value of the loss function is bounded. For convenience of the proof, we further assume that the
absolute value of all loss functions f; ;(-) over X is bounded by a constant V. According to Theorem 1 in Flaxman et al.
(2005), we have the following

d*v?

E [gri) = V(i (6). E lgnill’] < (19)

Compared to the proof under the full information setting, the additional error in the bandit setting lies in 2 aspects: (i) the
error caused by the gradient estimator; (ii) the error caused by the surrogate domain X,. We have the following inequality:

|ftz(x) — fr.i(x)] < Ge.
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Then we introduce a lemma to give the error of Algorithm 5.

Lemma D.7 (Observation 1 in Flaxman et al. (2005)). The optimum in X, is near the optimum in X.

feu;{} Z Z Je,(x) < 2eVnT/r + mlnz Z fr5(x

t=1 j=1 t=1 j=1

Therefore, we can derive the regret bound in the one-point bandit feedback setting.

i T n
ER(T, )] =E [ Y Y fii(xi1(t)) mmZthJ
| t=1 i=1 t=1 j=1

[T/ b+1)L n

<E Z Z th,j(xi(b)—i—eu“ _mmZthj +26‘;nT

b=1 t=bL+1 j=1 t=1 j=1

[T/L b+1)L n

<E Z Z th»j(xi( - nnn Zth] Qd;nT P

b=1 t=bL+1 j=1 € =1 j=1

(20)

[T/ b+1)L n

<E Z Z th,j(xi( *)I(Tél}(lzzgft,g QdinT+3GenT,

b=1 t=bL+1 j=1 t=1 j=1

TERMg

where the first inequality is due to Lemma D.7, the second inequality is due to f ;(x;(b) + euy;) < fi;(x;(b)) + Ge and
the last inequality is due to |ft,i(x) — fr.i(x)| < Ge.

TERM; is the regret of the loss function f“ (+). By replacing the gradient norm with (19), we can directly use the proof of
Theorem 3.1 and obtain

2nR? 2V2

Ec [TERMg] < + (190 4 16) LTn—

Therefore, by setting 7 = - 5;7, € = cd'/2LY/*T—1/4 where ¢ is a constant such that e < r, we can derive the final regret

nR? d2V2 2¢VnT

+ (19n + 16)LT77 + + 3GenT

Ee[R(T, i)] <>

SO(nd1/2L1/4T3/4) — O(w_1/4p_1/2d1/2n(1nn)1/4T3/4).

D.8. Proof of Theorem 4.2

As for the strongly convex functions, we can directly apply Lemma D.3 to TERMy and set 7, = m, we have
1 2y2 T/L dzvz T/L
Ec [TERMg] <2nR?(— — uL) + 3L2n Z m + 6\[nL2 Z M
m b=1
ovro T/L ovro T/L ov o T/L

S+ 1223+ Bn+ )2 S gy @Y

b=1 b=1 b=1

+(12n +9)L2

2772

A2V
<16nR*u+ ——(23n + 6v3n + 39) LIn(T + 8).
e

By combining (20) with (21) and setting ¢ = cd?/3LY/3(In(T + 8))/3T~1/3, where c is a constant such that ¢ < r, we can
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obtain

2eVnT
&n + 3GenT

Ec[R(T,4)] < TERMy +

&2V 2%V nT
2 (231 + 6v/3n + 39)LIn(T + 8) + ="

+ 3GenT

< 16nR*u +

< O(LM3d@**nT?3 In(T + 8))
_ O(w_1/3p_2/3d2/3n(lnn)1/3T2/3(lnT)1/3).

D.9. Proof of Theorem 4.3

The proof for the two-point bandit case follows a procedure analogous to that of the one-point case. We introduce the
following lemma from Shamir (2017) and Lin et al. (2022)

Lemma D.8 (Lemma E.1 in Lin et al. (2022)). For the two-point bandit estimator defined in (6), we have

Elg.:] = Viii(xi(b),E [||gm-||2} < 16v2rdG>.

Remark. The two-point estimator in (6) is originally proposed by Agarwal et al. (2010), whose analysis provides a bound
of E {Hgm ||2} < O(d*G?). Shamir (2017) improves this result by proving that E [||gm ||2} < C2dG? for some constant
Cs. Lin et al. (2022) explicitly identifies this constant. To simplify our proof, we denote Cy = 16+/27.

Then we derive the regret bound

(T/L
. Xi, + X
Bola(l, i) <Ee |3 3. 30 Lualsa®) HhusGia®) 5o 5
| b=1 t=(b—1)L+1 j=1 t=1j=1

[T/L b+l n

£ d 2 2¢VnT
<Ec Z Z thj(xz(b))—glxrlequ(X) + 3GenT + .

b=1 t=bL+1 j=1 t=1 j=1
2¢VnT

<Ec [TERMg] +

+ 3GenT,
where the first inequality is due to f; ; (x;(b) +euy ;) < fi.i(x; (b)) +Ge and the last inequality is due to | f; ;(x) — fr.4(x)| <
Ge.

To bound the term TERMy, we directly follow the proof of Theorem 4.1 and replace norm of the gradient with CodG?. We
have

2nR?

E¢ [TERMg] < + (19n + 16)Co LTndG>.

Therefore, by setting n = G%, e = ¢T'~1/2, where cis a constant such that ¢ < r, we can derive the final regret bound

R? 2eVnT
P (190 + 16)CoLTndG? + 22

2
Ec[R(T,i)] < + 3GenT

§O(nd1/2L1/2T1/2) — O(w_1/2p_1d1/2n(lnn)l/ZTl/Q).

D.10. Proof of Theorem 4.4

The key difference of this part is to use the strong convexity to derive a tighter bound for TERM. By setting 7, =

1
bL+8L> W€
have

Ec [TERMp] <16nR?u + — (23n + 6v/3n 4 39)CodG*L1In(T + 8). (22)
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By combining (20) with (22) and setting € =

2¢VnT

Ec[R(T, )] < TERMg + + 3GenT

2¢VnT

< 16nR%u+ ~ (23n + 6v/3n + 39)CLdG?LIn(T + 8) + + 3GenT

< O(dLn ln(T +38))
= 0w 'p~2dnInnInT).

E. Proof for Supporting Lemmas
E.1. Proof of Lemma D.1

Since each learner ¢ maintains the local auxiliary variable x;(b) to store the data from the neighbor j € N, the variable
%;(b) is same over all learner j € N;. Therefore, we have

35T Py(ks(h) — %i(h) = 0.

i=1 je./\/i

Then we will demonstrate that the average decision ¥* (b) is same over k € [1, L; + 1],

Z (Lt D) () — A (1) = §*(b) + 7~ Z Z Py(y% ) — 32 (k) =5*(b),

i=1 jeN;

which implies that

y(LlJrl)(b) _ % zn:y(L1+1) Z le = X

=1 i=1

‘We can rewrite that

n

1O (L) 1
b+1) (b+1 i(b+1 T — (b+1)
x(b+1) Zx (b+1) +ri(b+1) = nzly +n;r +

= >y + 33 A0 - 3B + )+ > onito+1

i=1 i=1 jEN;

i=1 =1
_1y x(b)—@zn:zl(b—l)—b-l ; ri(b+1)
n ’ n ¢ n '
=1 =1 =1
:i(b)—@Zn:zl(b—l)—i—lzn:rz(b—i—l)
n n
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For any x € X, we have

NE

_ _ 1 ||&
I%(b+1) —x|* = ||x(b)—x||2+ﬁ S orilb+1)—m Y zi(b—1)
=1

1

(2;(b—1),%(b) — x)

H'M: T

+2<Tllzn:l‘i(b+1),x(b) —x> - %

i=1 j=1
2 (23)
1 n
— 2
= [%(0) = xII" + — g:lrzb—i—l ansz—l
1 9 n (b—1)L
+2<n2ri(b+ 1), %(b) x> - sz< S Vil —1)),%(b) x> .
i=1 J=1 \t=(b—2)L+1
For the second term, we have
2
1 n
[ Dori+1) nbzzj (b—1) —||R(b+1)||F+2L277 G2, (24)
=1

For the third term, we have

n

> ri(b+1),%(b) - x)

=1

1
2=
<n

(ri(b+1),x(0) —x;(b+1)+%x,;(b+1) — x)

s
Il
_

3|\|M

(r;(b+1),x(b) —%;(b+ 1)) + (ri(b+1),%x;(b+1) —x)

SI\II\D
3w
WE

s
Il
—
-
I
-

(25)

3‘\‘1\9

s
Il
-

(r;(b+1),%(b) —%;(b+ 1)) + (Pr(xi(b+1)) —x;(b+1),%;(b+ 1) — x)

S

Il
-

K2

(Iles® -+ DIP + 1K) = %:(6 + DI

Il
_

K3

< IR+ 0l + [ X0 - 0+ 1))

IN
»—~ I |~

where the first inequality is due to 2(a, b) < ||a]|® + ||b||* and inequality (8).

By using the convexity, we have

fr5(x5(b)) = fi;(xi(b)) — G [|%i(b) — x; (D),
and
n (b—

(Vfij(x(b—1)),%(b) — x)

1L
j=1¢= (b 2)L+1

n (=1L

(Vfri(x;(b=1)),%x(b) —%(b— 1)) Z > (Vhui(xi(b—1),%(0b— 1) —x).

Jj=1t=(b—2)L+1

Z Z (Vfe(x;(b—1)),%(b) —%(b—1) +X(b— 1) — x)
j=1t=(b—2)L+1
Z

1t= 2)L+1

j= (b—
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Next, we give the bound of these two terms. For the first term, we have

n (bl

Z Yo (Vb —1)),%(b) —%(b - 1))

J=1t=(b—2)L+1

n (b—1)L n (b—1)L
77b Ny—
=Y D Vhy0-1), 7Y YT V(b -2))
j=1t=(b—2)L+1 j=1t=(b—2)L+1
. n (b—1)L 1
b
SO SRR ST
j=1t=(b—2)L+1 i=1 (26)
m (b—1)L " n (b—1)L
b b—1
< Z Yo VhiO-)|||FED] Y Vi -2)
j=1t=(b—2)L+1 j=1t=(b—2)L+1

n (b—1)L 2

2
1’7”2 Y Vhsxi(b—1) 41

i=1t=(b—2)L+1

1 n
ol PO

1 1
< 1 GPL + SIRGRIE + — R}

where the first equality is due to X(b) = X(b — 1) — 2+ 370, Zib (; a1 Viei(xi(0—2)) + L5 ri(b) and the

first inequality is due to {(a,b) < ||a||||b]] and —{a, b) < M_
For the second term, we have

n (b—1)L

- Z Z (Vfii(xj(b—1)),x(b—1)—x)

j=1t=(b—2)L+1

n (b—1)L

%Z > (Vb= 1) x — (b - 1))
=1¢=(b—2)L+1

n (b—1)L
%Z Y (Thabyb 1) x x50 1)

j=1t=(b—2)L+1

n  (b—1)L
%Z Do (Vb= 1).x,(b— 1)~ %(b— 1))
=1t=(b—2)L+1

n (b—1)L n
<Y Y Fu) = by =1) + YT GLIx (b - 1)~ X - 1)]

Jj=1t=(b—2)L+1 j=1

n (b—1)L

=N ST (0 = fug(ai(d = 1) + fug(ai(b— 1)) — fui(x;(b — 1))

j=1t=(b—2)L+1

ZGLHXJ b—1)—x(b—1)|

jfl
" n (b—1)L " n
b b
<SS 0= fuslailb— 1)+ BGL Y (b~ 1) = x;(0— 1)
Jj=1t=(b—2)L+1 j=1

+RGLY (b - 1) = (b - 1)

Jj=1
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where the first and the second inequalities are due to the convexity.

By using the fact that

Dol =1) =x(b -1 < Val[Xb-1) - Xb -1,

j=1

n

Do lxib—1) =x;(b - 1)]

=D (b= 1) = x;(b = 1)l + 7 lx;(b —1) =x(b - 1)]

V|| X(b—-1) = Xb-1)|,+n||X(b-1)-X(b-1)|,,

and thus we have

SN (Vb — 1),X(0) — x)
" j=1t=(b—2)L+1 .
n  (b=1)L (27)

%Z > ft,j(X)—ft,j(xi(b—1))+%3nGL||X(b_1)_y(b_1)||F,

j=1t=(b—2)L+1

By combining (24), (25), (26) and (27), we can derive

3 1
(b +1) = xII* = %) = xII* + 32232 + = |R(+ DI} + — || X(0) = X0+ 1)+ 2mmp1G2L?
n (b—1)L

F RO+ TS ST 60~ fugbalb— 1)+ EaGL|X (1) = X~ D),

J=1t=(b—2)L+1
which implies

(b—1)L n

ST fuixi(b—1) = fui(x)
t:(b72)L+1 j=1

_ 3 1 3
< (IR(0) = x| = R0+ 1) — x|) + =— R+ V[ + — |RO)|% + S LG + LPngp 1 G
2my 2y 2mp 2

+ o [X®) = Ko+ 1)) +3GL X0 - 1) - X~ D))

By summing up over all blocks, we can derive

T/L n T n
=> Z > Fixi®) =D fri(x)
b=1 t=(b—1)L+1 j=1 t=1 j=1
D% g SISl Ec ||R(b+ 1 Ec ||| X (b b+ (28)
_277T/L+ n;nb—i_;i C[H (b+ )” }4—7 C{H ( + )HF:|
T/L T/L
+3nGLY Ee [||X(b) +Z {HR IE }

b=1
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E.2. Proof of Lemma D.2

Before we give the proof of Lemma D.2, we first introduce a lemma to give the guarantee of our online gossip technique.

Lemma E.1. Given an w-contractive compressor C(-) and setting the communication rounds L = (W} and step

. o wp
size 7y = 20B2+AB2+(2—w) (B2 +2B) pt+p2’ we have

€L1+1 = Kel

For projection error r; (b + 1), since X is convex, X(b) = £ 3" | x;(b) € X and (1 — 7)x;(b) + Y2 jen; Pijx;(b) € X,
for v € (0, 1], we have

rs (b + 1)||* = [T [%i(b+ 1)] — %:(b+ 1)||
< =) -y w)|

2
= [®@) = 7= @) + 7E D @) -y )|

2
= [x®) - 7 @) + 7E @) -y )|

2

= ||x(b) — (x(b) — % zn:zi(b —1)) +y D) — y§L1+1)(b)
i=1

2
+ 2|y ) -y )|

<2

77bn
— i(b—1
n;ﬂ )

2
< 2FL2G? + 2|70 (b) -y )|

where the third equality is due to '/ +1 (b) = 71 (b).

By using Lemma E.1, we have

Ec [IR(b+ 1)} = Ee [Z Jr:(b) ]

2
<23 [5e 0 -y )| + 2iEnzic?
=1

1 ['n _ N 9 )
< _—E H D) —y! bH M (b
_7nc§ y (b)) —y; ()| + ||y

— E Z I%(b) = mz(b = 1) = x5(b) + Moz (b — V)I” + [%(5) = x5(b) + myza(b — 1)]”

+ 20 L2 G?

ROl

™
+2n 2L202
2
< %Ec ZIIX —x;(0)|” + [I%(b) — x;(b)||” Ny L*G? + 2nnp L2 G2,

For the second term, we have

M:

Ec [ x(b+1 Dlly| =&

j=1
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Different from the previous work that introduces the additional projection error term, we will prove the equality

2
n

S xie+1) - %ij(zw byl = %ZZ Ixs(b+1) = x,(b+ 1)|I2, (29)

i=1 J=1 i=1 j=1
which avoids the incurrence of an additional projection error term.
As for the left term, we have

2
n

Z xi(b+1) — %zn:xj(b—f—l)

i=1 j=1

_Z||le+1”+ ijb+1 2(x; (b + 1), Zx]b+1

=Z||Xi(b+1)|\2+% > xi(b+1) —fojanl Z (b4 1))

i=1 j=1 -

n 1 n
=2 i+ DI =~ x(b+ 1)
i=1 j=1

For the right term, we have

—ZZHxlb%—l ) —x;(b+ 1) QnZHxlb—kl —QZleb—i—l ),%;(b+1)))
=1 j=1 =1 j=1

n

—ZIIXZbH szb+ Z (b+ 1))
=1 =

n 2
= Ilxi(b+1)] (b+1)
1=1

Therefore we can derive equality (29). By using equality (29), we have

- 2
Ee [[|X(0+1) - X0+ 1]
2
Ec Z xi(b+1) ——ij (b+1)
=1 Jj=1
1 n n 5
=— E x;(b+1)—x:(b+1
2 ¢ [lIxi(b+1) —x; (b + 1)) 0
1 n n ) ~ )
<5- > Ee [||xi(b+ 1) —%;(b+1)| }
i=1 j=1
2

= Ec ||&i(b+1) - %iij(b—i—l)
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Then we can further derive the upper bound

2

n 1 n
;Ec %i(b+1) — Ez::

Y i

2
(L0 () y@l*”(b)\”

1 - _30 () _500)°
<k || o |+ 1Be |2 0|
< [Sy N [ Y

1 n _ n A
:mEC [; 1% (b) — mozi(b — 1) — X(b) + (b — 1)||” +7]Ec l;xz —mzi(b— 1) — % (0)|?
g |y _ _ S22
<gpte | L) - <O + 3 ) %O | + 32263

=1

1 _
<= (|lx®) - X HX H e
<z (ko -Xo)+ v

where the second inequality is due to [|a 4 b||> < 2||a]|® + 2|b]°.

. 2
Next, we bound the term E¢ {HX(b +1)—-X(b+1) HF] . As for the repeated compressor, we have E¢ {HCM (x) — XH2} <

w = 8n

(1 — w)k2 ||x||°. By setting Ly = [2®™ 7 we have (1 — w)k2 < -, which means E¢ [||CL2( ) — x| } & x|

R 2
Ec D’X(b +1) = X(b+ I)M
:iEC [Hxi(b—k 1) — (b + 1)||2}
i=1

_§:E U

2
ZQZEC [HygLIH)(b) - 5’£L1+1)(5)H } + 2Ec

L1+1) () +r:(b+1) — A(L1+1)( )_r,»c(b+1)H2]

S b+ 1) —x§ (0 + 1)
=1

2 1 n

1g yO o) = 3D ‘ yO0) — 3D H 1g (b1 1)
< - ¥ SO | + gy [Sl+ 1)
—- K Z J5(6) = miza(b — 1) = % (O) + 1 (6) — muza(b— 1) = K(b) + m2(6 - 1>|2]

+1lg Zur-(b+1)||2
an © pt !

< e |37 Ia(t) - %) + i) - X | + e [IRO+ DIE] + 2r2c2p
—n ~ 4dn F 7

S%Ec lei(b)—xz( )+ l1x:(b) — %(D)|”| + 2L2Gn3.
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S e [l + 1)~ (b + D]

i=1

_ZE “
—2Z1EC U

2
FDE) £+ 1) -3 )| }

2
)fygLﬁ”(b)H } + 2R,

D e+ 1))
i=1

S%Ee ® + [y -5V o) | + 28 Z:;ri(b+1)||2
ke anz —mzi b—1)—xz-<b>||2+||xz-<b>—nbzz-<b—1>—x<b>+mz<b—1>ﬂ
+ 2E¢ Xn:\|ri(b+1)|\2
i=1
2 2 - 2 5122 2
<7 Ee anz SO+ i) ~XOI| +Ee |30+ DilE | + 716
<7k anllxxb)ffci<b>|\2+sz«b)ff(b)u? + D LAGE + 212G
=1

To demonstrate the importance of our projection error compensation scheme, we provide the results without this scheme.
Concretely, without the projection error compensation scheme, we can derive

ZHx,bJrl)—xz(anlHQ Z‘
=1
<23 [y -y )|+ 23 o+ 1)
=1 i=1
712 (’ ! b)HQ) +2;Hri(b+1>\|2

37 () = %O + Ixi(8) = XO)|) + Ol 12G2),

2

®) +ri(b+1) = 30 )|

IN

2
y o) -y D)+ [y

IN

As can be seen, it suffers an additional O(n) dependence.

E.3. Proof of Lemma D.3

The proof is similar to that of Lemma D.1, and the key difference is that we need to utilize the strong convexity. According
to the proof of Lemma D.1, we first have the following

n n

Z (b+1) - Z (b—1)

SM—‘

[x(b+1) — X||

2x0-

n n (b—1)L
<711 ri(b+1), >—277zbz< > Vft,j(xj(b_l))’x(b)_x>'

i=1 J=1 \t=(b—2)L+1
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For the last term, we have

n

Z Z (V fr5(x;(b— 1)), %(b) — x)

J=1t=(b— 2)L+1
(b=

%Z Z (Ve (5 (b = 1), %(0) = %(b = 1) + (b~ 1) =)
j=1t=(b—2)L+1
n n (b—1)L
--2y Z (Vx50 = 1)), %0) = %0 1) %Z Do (Vi (b =)0~ 1) —x).
j=1t=(b—2)L j=1t=(b—2)L+1
For the first term, we can directly use (26). For the second term, we have
n (b=1)L
SN Y (VA1) - 1) - x)
j=1t=(b—2)L+1
n (b—1)L
=YY (Vhubb—1).x—x(b - 1))
j=1t=(b—2)L+1
n (b—1)L n (b—1)L
=YY (Vhubub-1)x—x,(6-1) Z S (Vi (b —1)),x;(b— 1) = X(b— 1))
J=lt=(b—2)L+1 =(b—2)L+1
n (bfl)L n
<SENT Y 00 = fubg - 0) = S lx—x0 - DI+ YT GLx (b - 1)~ %(b - 1)
j=1t=(b—2)L+1 =1
n (b—1)L
BSOS R0 = fug(xab— 1)+ fog(xilb — 1)) = fii(x;(b— 1))

j=1t=(b—2)L+1

U _ uL
+ I GE g (b= 1) — 0= )] - A x = x, (b D)
=1

n (b—1)L n
L U
<u Z Frj(®) = fej(a(b = 1) + 2GLY [xi(b—1) = x;(b— 1)
Jj=1t=(b—2)L+1 j=1
Ul s _ uL
+;b GLZHXj(b—l)—X(b—l)ll—7||><—><j(b—1)||2 ,
Jj=1

where the first inequality is due to the strong convexity. By using the fact that

2

" 1]l 1 _ _
Z\\X—Xj(b—l)\\QZE ZX—Xj(b—l) ZEllnx—nX(b—l)llzZnIIX—X(b—l)II27
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and we have

n (b=1)L
BE X (Vi 1)56-1)-x
3=1t=(b—2)L+1
no b-1L n
s% > Y A0~ fuslalb— 1)+ POLY b - 1)~ x,(b - 1)
:1t—(b—2)L+1 i=t
(€29
GLY s (b= 1)~ x(b— Dl 7 I x5~ D
Jj=1
n (b—1)L _ L
<P S0 fuibalb— 1) + 23nGL|X (6 - 1) - Kb 1| — L x - x(b - 1))

J=1t=(b—2)L+1
By combining (24), (25), (26) and (31), we can derive
(b + 1) — x|1* = [%(5) — x* = oL [lx — % (b — 1)]1* + 3L2an2 + 21 LG
£ 21RO+ DI+ - ||xX0) - Ko+ ||+ 1RO

n (b=1)L
L2 2 _
2, Z D fui0) = fuai(b = 1)+ ZE3nGL X (b~ 1) = X (b - 1),
j=1t=(b—2)L+1

which implies

(b—1)L n

Z th,] x; (b ff,J( X)

t=(b—2)L+1 j=1
no_ _ nuL 3
SZ(HX(b)*XIF*HX(b+1)*Xll2)*TmHX*X( | +7”R(b+1)”F+ S Lo nmG? + Lni, 1 G

1

HX X(b+ 1)Hi F3GLX(b—1) =X 1) + 5 IR(D)]% -

277b

By summing up over all blocks, we can derive

T/L T n

=) Z me (i®) = DD fry(x)

b=1 t=(b—1)L+1 j=1 t=1 j=1

nD? T/L 1 1 T/L T/L B

- 2 (- — pL) +3L2°G*n Y my +3nGL Y Ee [|| X (0) - X(0)]|,] (32)
b=y o -1 b—1 b=1

T/L

DY 5B [IRG+1DIF] + 5 e [Hx@) - X0+ 1)\\1 b ohme [l

E.4. Proof of Lemma E.1

The efficient implementation of Choco-gossip is summarized in Algorithm 7, where each learner ¢ only needs to maintain
three additional variables.

In the following, we give the proof for Lemma E.1. First, we provide its matrix version of Choco-gossip in Algorithm 8 to
simplify our proof. The proof of this lemma is based on the analysis of Koloskova et al. (2019). The key difference is that
we choose a different y to obtain a tighter guarantee. We introduce the following lemma

Lemma E.2. (Lemma 16 in Koloskova et al. (2019)) For P satisfying Assumption 3.1 and t € N, we have

<(1-p)".

1
pr _——
n 2
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Algorithm 7 Efficient Choco-gossip

1: Input: communication round L, x;(1) € R for i € [n], %;(1) = 0 fori € [n]
2: for learner i € [n] do
3: fort=1toLdo

4 xi(t +1) = x;(k) + 7 (si(t) — %i(t))
5 qi(t) =C(x;(t+1) — %;(¢))

6: Send q;(t) and receive q;(t)

7: Xi(t+1) =%(t) + qi(t)

8: si(t+1) =si(t) + X jen; Pija;(t)
9:  end for

10: end for

Algorithm 8 Choco-gossip (matrix version)

1: Input: Communication round L, x;(1) € R for i € [n], %;(1) = 0 for i € [n]
2: for learner i € [n] do
33 fort=1toLdo

4: X(t+1)=X() +'yX()( =1
5: Q(t) = C(X(t +1)— X(t))

6: Xi(t+1)= X(t) Q(t)

7:  end for

8: end for

Since the variable X; () is same over all neighbors j € N;, we have 7" | > jen; Pij(%;(t) —%;(t)) = 0. During iterations
of the Algorithm 8, we can derive '

X(t+1 t)+v- Z > Py — (1)) = X(t),
i=1 jeN;

which means the average decision is same over all rounds. We denote X = X (1) = --- = X (L1) and adopt a lemma from
(Koloskova et al., 2019).

Lemma E.3 (Lemma 17 and Lemma 18 in (Koloskova et al., 2019)). For P satisfying Assumption 3.1 and during iterations
of the Algorithm 8, we have

2

IX@+1) - X5 < (1+ ”2”) (1702 || X () = X . + (1 + jp) V262 HX'(t) - X(t)HF,

c [HX(t F1) - X(t+ 1)Hi] < (1 n %) (1 — w)(1 +78)%Ee [HX(t) . X@)Hi]
+ (1 + j) (1 - w)y?p%Ee || X () - X|I7.].

We define

een =B [+ = Xte vl + ey - XI5
[i ot 1) = St + 1) + [t + 1>—x||2].

‘We further have

ern < max{(1+ 2)(1 = 9p)* + (1 =@)(1+ 282 (1 S8 + (1 = )1+ F)1 -+ 78 er
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We want to select an appropriate v, which satisfies

€i4+1 S (1 — %)et.

‘We have to ensure

(1+ %(1 — )+ (1—w)(1+ %)7252 <1- gv, (33)
(14 )8 + (1=)(1+ 5)(1+ 9 < 1= 5. (34

According to inequality (33), we have
2wp
< —.
/7 — 852 + pr

According to inequality (34), we have

wp
VS P AP T - W) (P 2Dt

Therefore, we choose 7 = 2p62+4ﬂ2+(2:u£)(52+2,@)p+p2 and have

e < (1= e < (1-F

2111(14n)~| 1

,wehaveer 1 < (1— %)( 7P < —<—ej.

14n)
= —| 14n

By setting block size L = [%

E.S. Proof of Lemma D.4
We prove this lemma by induction.
(i) When b = 1, this inequality holds.

Suppose that the statement holds for £, i.e.,
ert1 < dqniL?.

Then for k + 1,

2n

IN

2 72
€k+2 ek+1+ N1 L

IN

2
~qL*ni L + qui 1 L%,

Then we need to prove that
2
5(177;3!32 + i L < 3qLPn7

which is equivalent to proving

2
Me+1 <1.

n;

AS Ni+1 < My, this inequality holds. We finish the proof.
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F. Refined Analysis of Tu et al. (2022)

In the proof of Tu et al. (2022), they need to bound the compression error and the consensus error terms:

er = Ec[l|X(t+1) = X(t + 1)[|3] + Ee[| X (t + 1) = X(t + 1)||7].

According to the proof of Tu et al. (2022), they derive

err1 < N UM)|lee + Csy ™' p~tnn}

< Amax(U(7))er + 037_10_17”7?7
where Cj5 is a constant,
_ 1= U1y

upy? 11— — % +ugy|’

U®)
and u; = 9 (1+ %) (1—w)fus =31+ 2) B us = (1+2) (1—w)(B2+28) +6 (1+ 2) (1 —w)B>
However, their use of the inequality is incorrect due to A\, (U (7)) < [[U(7)]].

We give a correct proof in the following.

It is not hard to derive e¢; = (1 — py 4+ u2y?)Ee[| X (t+1) — X (t + 1)||%] + (ury +usy +1— % — %Q)EC[HX@ +1) —
X(t+DIF +Csy~tp g

We need to choose v that ensures max{(1 — py + u2v?), (w1y +uzy +1— % — “72)} < 1 — 3+p, which means

3
L—py+uy® <1—-9p,

) ! (35)
wytuy+1- 9 <13
1Y 37 9 5 = 4'YP~
Based on (35), we can derive
P
< -
RS duy’
v < w + w? ‘
2(p + ug + us)

Therefore, we select v < %, because w? + w < 2.

3p2w?(w+1)

We choose 7 = 5 5mima oo T2 o D o (0 12) =) (PR T i) (=

)<1.

And we have v~ < O(w2p~?), which is of the same order as the result in Tu et al. (2022).

G. Experiments

In this section, we assess the performance of the proposed methods on an online classification task. We compare the
proposed algorithms Top-DOGD, Top-DOBD-1, and Top-DOBD-2 with the existing methods DC-DOGD, DC-DOBD, and
DC-DOBD-2 (Tu et al., 2022).

Setup. We perform online classification to evaluate the performance of our method on the ijcnnl, SUSY and a9a datasets
from LIBSVM (Chang & Lin, 2011). In each round ¢ € [T, a batch of training examples {(W: 1,%.1),---» (Wem, Yt.m)}
arrives, where (W, yr) € [—1,1]4 x {~1,1},k = 1,...,m. Each online learner i aims to predict a linear model
x;(t) and suffers a local loss. We consider two types of convex functions. For general convex functions, learner i suffers
the logistic loss f; ;(x) = m% S In(1 + exp(—ye kX Wy ), and for strongly convex functions, learner i suffers the
1

regularized hinge loss f; ;(x) = = 37" max{0,1 — y¢ jx Wy} + & ||x||*, where y is the regularization parameter,
m; is the data available to learner ¢ and > ; m; = m. The connected communication network G([n], E) with n nodes
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Figure 1. Results for convex functions with 16 nodes under the full-information setting.
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Figure 2. Results for strongly convex functions with 16 nodes under the full-information setting.
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Figure 3. Results for convex functions with 16 nodes under the one-point bandit setting.
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Figure 4. Results for strongly convex functions with 16 nodes under the one-point bandit setting.

and | E| edges is generated randomly by the tool NetworkX (Hagberg et al., 2008), and then we use the Metropolis rule
(Xiao & Boyd, 2004) to construct the connectivity matrix P. We set 7' = 5000, m = 48 and p = 0.1 for the strongly
convex setting, and n = 16, |E| = 24 on the ijennl dataset. We conduct the experiments with 3 types of compressors with
w = 0.05,0.1,0.5. We also perform experiments on the a9a dataset under the full-information setting, and the SUSY dataset
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Figure 5. Results for convex functions with 16 nodes under the two-point bandit setting.
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Figure 6. Results for strongly convex functions with 16 nodes under the two-point bandit setting.

under both one-point bandit feedback and two-point bandit feedback settings. We set 7" = 2000, m = 24 and . = 0.1 for
the strongly convex setting. For the network topology, we employ a graph with 24 nodes and 48 edges.
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Figure 7. Results for convex functions with 24 nodes.

In our experiments, we adopt an equivalent implementation of Top-DOGD that uses the repeated compressor Cr,(-) with
L = [1/w]. In this case, Cr,(-) can be viewed as a single compressor with a compression ratio w’ = 1 — 1/e. Accordingly,
weset Ly = [1/w]L}, L} = [%], Ly = [L1]. Itis not hard to verify that these two versions obtain the same regret
bounds.

Results. We repeat each experiment 5 times and plot the mean curve with error bars. We record the average regret
LS | R(T,i). As demonstrated in Figures 1, 2, 3, 4, 5, 6, 7 and 8, it is evident that our methods suffer less regret,
outperforming the approaches in Tu et al. (2022). Moreover, we also observe that our methods exhibit increasing improvement
over the existing methods as the compression ratio w decreases, which aligns with the theoretical guarantees. Owing to the
advantage in the dependence on w, our methods are more robust compared to those of Tu et al. (2022).

Communication efficiency. We present instantaneous loss versus transmitted bits, comparing our algorithm against the
uncompressed optimal method, AD-FTAL (Wan et al., 2025). We conduct the experiments on the ijcnnl dataset and set
T = 5000,m = 48, n = 16 and |E| = 24. The results presented in Figure 9 demonstrate that our algorithm has better
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Figure 8. Results for strongly convex functions with 24 nodes.

performance under the same communication budget.
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Figure 9. Instantaneous loss on the ijcnnl dataset with 16 nodes under the full-information setting.
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