
The parareal algorithm

Stochastic parareal: an application of 
probabilistic methods to time-parallelisation

Kamran Pentland1, Massimiliano Tamborrino2, Debasmita Samaddar3, Lynton Appel3
1Mathematics Institute, University of Warwick

2Department of Statistics, University of Warwick
3Culham Centre for Fusion Energy, UK Atomic Energy Authority

Motivation and Aims

Test problem: the Lorenz system

Conclusions and future work

Acknowledgements and References

The stochastic parareal algorithm

(1)

Step 2:

Step 3:

(i)

(ii)

(iii)

Step 1:

(2)

(4)

10 0 10 1 10 2
0

0.1

0.2

0.3

0.4

0.5

0.6

0.7

0.8

0.9

1

10 0 10 1 10 2
18

18.5

19

19.5

20

Step 2:

Step 1:

(4)

(ii)

(i)

(iv)

(v)

(iii)

The stochastic parareal algorithm cont.


