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1 Introduction

This paper is devoted to the derivation of a parallel algorithm for solving fractional in
space and time fractional partial differential equations. We will first focus on the paral-
lelization in-time using a parareal algorithm, which is the most standard parallel-in-time
algorithm for solving differential equations [20, 29]. In this goal, we focus in the first part of
the paper on the derivation and analysis of a parallel-in-time algorithm for fractional ordi-
nary differential equations (FODEs) [40]. More specifically, a parareal-Gorenflo’s scheme
[40] is derived and analyzed for FODEs. We notice that the analysis of convergence of the
parareal method for solving ODEs remains partially valid for fractional equations [22, 32].
Then, we provide a parallel in space and time algorithm for fractional in space and time
partial differential equations. Basically, the spatial approximation is provided thanks to (i)
a Fourier-based pseudospectral method, which will benefit from the scalability of standard
parallel FFT algorithms [18] and (ii) an efficient combination with the parallel-in-time al-
gorithm.

A key element of the proposed overall algorithm is the parareal method. Let us recall its

principle for solving differential equations. It consists in

1. first solving sequentially the differential equation over [0; T] using a large time-step
AT =T/N for some N € N*, that is, on a coarse grid in time;

2. solving (using the same or more accurate scheme as the one used on the coarse
mesh) in parallel on say q processors (typically such that N € gN* for an efficient
workload) with a time-step At = AT/R for some R > 1, the equation on ¢
subdomains {[T; Ty(+1)]}o<i<r-1, Where T, = nAT for 0 <n <N, Ty = T, and with
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initial conditions (at {7}, }o<s<n-1) on each subdomain, given by the solution initially
computed on the coarse grid (Step 1).
The parareal method allows for an accurate parallel computation of ODEs, and we refer
to [16, 21, 29] for details about this celebrated method for solving ordinary/partial differ-
ential equations. It is in particular successfully combined with traditional domain decom-
position methods in space. Indeed it allows us to use a very large number of processors
going beyond the usual limits of efficiency of domain decomposition methods with a too
large number of spatial subdomains. In this paper, we are interested in the extension of the
parareal method to FODEs, which have become very popular over this past decade. The
recent progress in fractional differential equation solvers [6, 7, 25, 27, 30, 33, 39] is largely
motivated by the development of fractional differential models in physics, mechanics, epi-
demiology, and applied probability allowing to take into account nonlocal in space or time
effects [9-11, 15, 26, 30, 35, 37]. The main purpose of this paper is then to study efficient
parallel algorithms for fractional ordinary and partial differential equations. In particu-
lar, we propose an original algorithm combining a parallelization in space and time. Very
few works actually exist on parallel-in-time methods for FODEs; however, let us cite [38]
where a parareal method along with collocation and Fourier-based FODE solvers is de-
veloped. At this stage, we do not consider realist models from the literature, but focus on
toy-scalar linear equations, for which it is possible to provide a relatively precise analy-
sis and to exhibit the strong convergence and efficiency properties. In this paper, we first
propose a parareal version of standard Gorenflo’s scheme for approximating FODE [40].

In this goal, we consider

Dy =f(ty®),  y0)=y0, tel0;T] 1)

for 0 <@ <1, T > 0, and where f is a non-highly oscillatory Lipschitz continuous func-
tion. Lipschitz continuity allows for existence of a unique solution, while the non-highly
oscillatory condition will allow for an efficient and accurate use standard quadratures. In
particular the existence of unique solutions can be proved in some weighted subsets of
C*, see [19] for details. The analysis will be presented for the parareal-Gorenflo scheme
approximating a linear FODE:

Diy(t) = -ry(t) +gt),  ¥(0) = yo, )

where A >0, 0 <« < 1, and g € C°([0; T]). The operator DY = D¢ is here defined as a
Caputo’s derivative [40], that is,

1 t
<pe tzif t— 1) “Dy(x)dr,
P y(t) A (t-7)“Dry(r)de
where the special gamma function I', for Re(z) > 0, is defined as
[ee]
I'(z):= [ x " dx,
0

and I'(p) = (p - 1)! for p € N*. We also recall the definition of Caputo’s derivative “I%y(¢)

CIZy(t) = ﬁ /0 (t—1)* y(r)dr. 3)
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Hence, (1) and (say) for y(0) = 0, and y solution to (2) we have

_ L ! a-1no 1 ! _ a-1
y(t)__l"(a)/o(t )7 Diy(t)dt + (a)/o(t )% g(r)dr.

The well-posedness (existence and uniqueness) of this equation is analyzed in [14] for
Lipschitz functions f. Let us also refer to [28, 31, 34] for other types of fractional differ-
ential equations. The main difficulty in parallelizing a FODE comes from the fact that the
fractional derivative is a nonlocal integro-differential operator. As a consequence, it is no
more possible to directly and efficiently compute in parallel the differential equation on
fine grids, as usually proposed in the parareal method. In this paper, we propose a natural
strategy which consists in computing in parallel the fractional integrals by decomposing
them into a local (containing the “singularity” and computed with a fine resolution) and a
history part (computed with a coarse resolution).

In the second part of the paper, we are then interested in a parallel algorithm for space-

time fractional differential equations of the form
D u(t,x) = —A(x)Dfu(t,x), u(0,%) = up € L*(R),

on [0; T] x R, with A in the set of continuous and bounded real function Cg(]R), O<acx<l
and B > 0. We recall that, denoting m = [8], Caputo’s derivative Dl - CD,’? in this case is
given by

DLt ) = o | =PI dy

Notice that several alternative definitions of fractional derivatives exist [12] such as the
Riemann-Liouville (RL) fractional derivative of order B over the interval | — oo; x], which
is defined by

RL 1 _ 1 ﬁ ¥ u(t,y)
Detttd) = 1~y o / o Gyt D @

while the right RL fractional derivative is given by

_uby)

RL R )"
xD M(t,X) F(Wl ﬂ) axm/ (y x)ﬂ m+1

Similarly, we introduce the left fractional Riemann-Liouville integral operator of order

as follows:

L) = s / ) (x”(’;)yl) S dy. 5)

Through these notations, we have the relation

"
RLD’Su(t x) = e RL1”’ Bult,x). (6)
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Let us also recall that the two derivatives are linked by the simple relation

u(a)
Tl-a)  x-a)y

RLD;'c‘u(x) = Ciju(x) +

for some real a. These definitions can naturally be used to define spatial fractional deriva-
tives. However, to define the spatial fractional derivative, we rather use the Fourier-based
definition (Riesz’s derivative denoted by RDE ) which will be more convenient and which
could still be implemented on a bounded spatial domain. Denoting by £ the co-variable to
x in Fourier space, and by F the corresponding Fourier transform, we define

RpPu(t,x) = F! ((ié)’g]—"(u(t, £))).

Based on this definition, we will use a pseudospectral method based on discrete Fourier
transform for spatial approximation. We again refer to [6, 7, 13, 30, 36] for some discus-
sions about fractional operators and fractional differential equations. Finally, we discuss
the combination of the parallel in time and space algorithms along with some numerical
experiments.

This paper is organized as follows. Section 2 is dedicated to the derivation of the parareal
method based on Gorenflo’s scheme for solving FODE. Using in particular the parareal
method and standard parallel FFTs, we then derive in Sect. 3 a parallel algorithm for space-
time fractional differential equations. We finally conclude in Sect. 4.

2 Parareal-Gorenflo algorithm for fractional differential equations
We denote by AT a coarse grid time-step and by At a fine grid time-step such that AT =
RAt. The coefficient R € N\{0} corresponds to the number of subiterations in-time for
each large time-step AT. We denote T, = nAT and t,,;; := nAT +i6t forn = 0,...,N—1and
fori=0,...,Rsuch that top = 0 and tn_1,2r = T. For a total of N coarse grid time iterations,
we proceed to

— sequential computations on [0; Tx];

— parallel computations on each [T; T,,1] requiring computations from [0; 7;,] and on

the grids [Ty; Tye1] = Uil[t,,;i_l; tyi), withn=0,...,N - 1.

We now derive the algorithm and provide some analytical details.

2.1 Gorenflo’s scheme
We approximate (2) with Gorenflo’s scheme [17], which reads (on the coarse grid, using
the notation {y’, ;-},, approximating {y(7},)},) as follows:

n+l

ynAJrT1 =-LA TayZT - Z Wz('a)yTTl_i + A Tag(Tn+1)’ (7)
i=1
where ', , approximates y(T,), and the weights read

@ v Ti-0)
Wi = ; rCa)ri+1) ®)

Gorenflo’s scheme, which extends Griitnwald—-Letnikov’s idea of a finite difference approx-
imation of the fractional integral. In theory any other FODE solver could be combined
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Figure 1 Numerical experiment 1. (Left) Coefficients {Wf“)}15,520 for a =0.25,0.5,0.75. (Right) Convergence
graph for Gorenflo's scheme

with the parareal method such as those presented in [23] or the one used in [38]. The
coefficients wﬁ“) for o = 0.25,0.5,0.75 are reported for 1 < i < 20 in Fig. 1. The choice of
this method is motivated by its simplicity and the fact that it is possible to easily increase
its order of convergence. Other methods, such as the ones used in [23], can naturally be
explored.

Numerical experiment 1. We present a simple experiment from [17]: for O <« < 1,

2—a

o _ 2
Diy(t) = —y(t) +t~ + 4F(3—a)’

y(0)=0, tel0,1],

for which an explicit solution yexct (£) = £2 exists. We report the convergence graph in Fig. 1
(Right), that is, the £2-norm error as a function of the time-steps; we numerically estimate
the order of convergence of the method which on this specific example (¢ = 0.5) leads to
p ~ 1.5. We refer to [25] on the derivation and convergence analysis of this scheme. In a
compact form (7) reads

1

YTT = CAT(YZT)’
where Y4, = ) 7. ..,¥a7r] € R"*1, where we use the convenient notation from [38]. The
algebraic operator Car (from R™! to R"*2) basically constructs the solution at time ¢,,;

from the solutions at previous times from (7).

We first discuss the absolute stability of Gorenflo’s scheme on a (coarse) grid:

n+l

YAt = —AAT Y = Y Wiy + AT (Ty),
i=1
which can also be rewritten

n+1 n n+1
Y37 = MarYar + GAT,
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where gg}l = [g(T1),...,g(T.1)] and the matrix Mar = {ma7;j}i; is defined as

mAT;i/':O: i>j;
mAT;ij = —W(la) — )»Ata, i =j— 1,

(@) L
MAT; = =W, i>j+1,

where {WEO‘)},' is defined in (8). We are interested in the conditional stability of Gorenflo’s

scheme. We then have the following.

Proposition 2.1 For 1>« >0, A >0, Gorenflo’s scheme is conditionally absolutely stable
in the sense that

lim [ya7| =0, forany AT <(a/r)"".
n— 00
Proof We aim to study the limit at infinity of the numerical solution to

Dy =m0, 0 =1, ©)

when ¢ goes to infinity. As Gorenflo’s method requires a priori y(0) = 0, we reformulate (9)
as

Dfy(t) = -ry(t) -4, »(0)=0. (10)

The solution to (9) is hence deduced from (10) by adding 1: ¥ < y + 1. Then Gorenflo’s

scheme with n >0

n+l

Yol = CAAT YL, Zw“’yg}l I_AATC.

(@)

First we notice that w;"’ = —a € (-1,0) and more generally o < w ) Asa consequence,

we can rewrite the scheme as
n+1
Iat = (o = AAT ) yay = > wiynt T+ AAT®. (11)

i=2

We prove by induction that {yZT}n is decreasing and bounded from below by —1:

1. We assume that y4; <ya7 <--- <»° =0. We have
yar = (0= AATY)y Zw“)yg; AAT®. (12)
Thus

n+l

n
Yt =yar = (@ - AAT*) (Yar - ¥a7) Zw ey wiynd
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= (@~ AAT) sy — ) Zw (it —vat) — W
= (@ = AAT®) (Var - ¥i7) Zw (Vi - v&7)-

(o)

Hence, as (i) the coefficients w;"’ are negative, (ii) less than 1 in absolute value, and

(iii) y° = 0, we get
It = Yar = (@ - AAT*) (Yar - ¥i7) le |0ad -yid) <0,

and conclude that at least for AT < («/A)"* we get ¥4} < ¥4 7. Hence, the sequence
{y/A1}n is increasing. Notice that applying a standard discrete Gronwall inequality
would lead to a similar conclusion and can be used for proving the convergence of
the method.

YRt —Yar < (ar - yu)exp<(a—/\AT°‘)|+Z|w§°‘)|)-

i=2

2. We still assume by induction that y; > —1 for all # > 0. As

yar = (@ = AAT*)yhr - ZWHI.)/AT AAT® (13)
i=1

and
yir = (e = AATY)yi} Zw“)yg; AAT®,
Hence, for« —AAT* >0,

n
-1 (o), 1~
VAT S OYAr = sz‘a VAT

i=2

and —-Y ", wa)yzjﬁ > (a — 1). Thus, yet under the assumption « — AAT* > 0 and

using ¥3 > -1, we have

J’TTI—(O‘ )‘ATO( ZWHlyAT AAT®

> (o = AAT)yAp + (@ = 1) = AAT®

> (@ —AAT*)(1+ A7) -1

v

-1
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Thus {yy 1}, is decreasing and bounded then convergent to say y*. Taking the limit in 7,

we get
n
—nlin;onEa}yZ‘} = (1-a-AAT)y . (14)
i=2
Taking for instance AT = («/A)Y* in Gorenflo’s scheme gives
n
Yar == wiyii -,
i=2
and using (14), we get
¥y =1-a)y —a.

We then deduce that the solution is convergent to y* = —1. O

2.2 Parareal algorithm for fractional differential equations

We now explicitly derive a parallel algorithm for FODE. Each interval [T); T),,;] for 0 <
n <N -1 is then decomposed in R time-subdomains. For 0 < £ < NR -1 (corresponding
to time (n — 1)AT + iAt with 0 <i < R), Gorenflo’s scheme on the fine grid reads

+1
41—
Yyt = ALY, - Z w}(,“)ygt T At g ().
j=1

It would be naturally highly inefficient to solve (even in parallel) the FODE on a “full” fine
grid. In order to derive the parareal algorithm, we need to justify that the solution to (2)
can be approximated thanks to a sum of “local” FODE:s.

If we decompose [0; T] = Uﬁi}l[Tn; Ty:1), and for 1 < m < N -1, we denote by y, the

solution to
1 t
1 f (E— 1) “Doyn()dt = —2gn(t) fort € [TuTunls (L) = yur(T).
F(I—Ol) Ty

We naturally have the following.

Lemma 1 Ifa €(0,1), forany 1 <n <N -1, we a priori have y(r,;1,.,] # Yn» Wherey is a
solution to (2).

This is a simple consequence on the fact that fractional derivatives and integrals are

nonlocal operators. The integral decomposition must be carefully designed.

Proof Recall that y; and y, are the respective solutions to

ﬁ/; (t-7)“Deyi(r)dr =-2y1(t) forte[0;T1],  y1(0) = yo,
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and for n > 1,

1

t
F(l - Ol) /Tn (t B T)_aDTy,,(‘L') dr = _)\yn(t) forze [T,,; Tn+l]r yn(Tn) = yn—l(Tn)‘

Trivially we have yjjo,r,] = y1. Next, on any interval [T,; T,41], we have ¥,(T},) = y,-1(T%). If
T Tp1] = Vs then for t € [Ty; Tpi1]

Ty
AT 701 () = YD) = ﬁ[ i (t - 7)*D.y(1)dt

Ty
+/ (t—t)‘“(Dry(T)—nyn(t)) dr]
Tn

[ Tn;Tys1]

is equivalent to

1 T
r(i-a) /0 (¢ = 1) Dey(v) dTj(1,:7,,11 = 0,
which is in general not true. O

The proposition shows that in order to derive a consistent parareal method, it is nec-
essary on each [7T,; Ty.1] to include a nonlocal contribution from [0; T},], corresponding

to

1 T,
mfo (¢ =) Dey(0) dujiz,i,,)-

Let us now detail the corresponding parareal method. Recall that different schemes can be
used on the coarse and fine levels. Generally speaking, computations on fine grids will be
only performed in parallel, while the coarse grid ones will be performed either in parallel
or sequentially. We now detail the algorithms.

Algorithm The overall parareal algorithm reads using usual compact notations [29, 38]
Yo = Car(YR7) - Car (YRT ) + Far (YA ™), (15)

where k denotes the domain decomposition in-time index/iteration, and where Y"%. €
R™*! represents [y(XkT, ceos kaT], that is, the approximate solution on the coarse grid (but
eventually computed by combining fine and coarse grid computations) at iteration k us-
ing the scheme (7). However, the computation of this quantity differs from the parareal
method for ODEs due to the nonlocality of fractional operators. We proceed as follows:

— for k > 1, we compute in parallel

Far(YXY) = [Far (%), - Far (Viy)],
and where F, AT(yZ];) denotes the approximate solution to

Diy(t) = -1y(t) +g(8), t € [Ty; Tpsal,
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which is equivalent, thanks to (3), to

_ L ! _ a-1 1 !
y(t)—y(Tn)—F(a) Tn(t T) y(r)dr+r(a) .

(t-0)*g(r)dr,

with initial data given at T, and computed partially on a fine grid {¢,0,...,tur} €
[Ty Tps1]%*L. Unlike the differential case, the nonlocality in time requires a special care.
Indeed, on any interval [T}; T,41], we still need to include a contribution of former
times (¢ < T},). In other words, this leads to a potentially very computationally complex

method, even if it is solved in parallel. More specifically, for ¢ € [T};; T)y41], we rewrite

190 = 1 [ -0 e
T, t
- _ a—1 _ a—1
T ) (t-1) y(t)dr+r(a) T,,(t )% y(t)dt.

In particular, for any 7, <t < T},1, we also have

2 n-1 7}.“ t
¥() = y(0) - @) [;/;} -1 y(r)dr + . (t- T)a_ly(r)dt:|
1

" T

/t(t —1)* g(r)dr.
0

We propose to approximate the first integral (history part) using a coarse grid approx-
imation at iteration k, and the second one on a fine grid. More specifically, we approx-
imate on the coarse grid

A T a-1
HA0) =~ s /O (- Yy(x)dr.

Notice that we do not have to deal with singularities on this integral, any (higher order)
quadrature rule can be utilized. We approximate this term at ¢,; = T, + iAt, say by
(using a rectangle rule for simplicity)

i~ (M= iR —(n—j—1+i/R)* ;
Ha = =AT*3 ) T B Yar (16)
j=1

while the local part

L e
ol A e L

is approximated using the fine grid on [T,; T,;,1]. The local part can simply be rewritten
as

1 =T a-1
L,(t) = m/() t-T,—-1)" y(r + T, dr,
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Processor k

HHHHH Processor k+1

Transmission to next processor

Figure 2 Parareal algorithm with fine/coarse grid in Far-step

with y(T),) given. For instance,

1 AT
L(T) = 1 /0 (AT -0 Yy(z + T,) dr.

Over [Ty; Tyi1], thatis, Ru < i+Rn < (R+1)nwith0 <n < N-1and 0 < i <R, rather

than computing on the fine grid a complete Gorenflo scheme

nR+i+1
nR+i+1; k o, nR+isk () nR+i+1—j;k a
Yt —AALY § Wi Ve + At g(ty),

which would be, as already mentioned above, highly inefficient from the computational

point of view. We compute in parallel (indexed here by n)

i+1
y21§+t+1 sk )»At”yZRH sk Z W;a)y21§+t+1—];k n Hn;i n Atag(tn;i);
j=1

where H,; is defined in (16), that is, the history contribution (from [0; T,]) is computed

on the coarse grid and is consistent with D¢y, see Fig. 2. In other words, the contribu-
nR+i+1 a) nR+i+1-j;k

tion, the fine-grid Z N on [0; T},], is replaced by a coarse grid approx-
imation Hy; + ]’:} w;a)y21§+l+1 K These algebraic equations are explicit and are solved

with linear complexity. It is important to notice that at this stage, and say at time ¢,,
each processor should have access to the solution on the coarse grid at any time prior
to ¢,, which is however cheap from the computational and memory usage points of
view. The fine grid (local part) contribution could also be approximated using a rect-
angle rule; recall that the parareal method does not require that the same method be
used on the fine-grid and coarse-grid.

— for k > 1, the coarse grid contribution (prediction) reads formally

Car(Y™) = [Car (%) Car (V5]

and where C AT(yfkT) denotes the approximate solution to
D?y(t) =—)»J/(t)+g(t)» t € [Ty Tyl

computed on the coarse grid using Gorenflo’s scheme (7).

Page 11 of 21



Lorin Advances in Difference Equations (2020) 2020:283 Page 12 of 21

The convergence criterion is as follows. We repeat the iterations for 1 < k < k., until

convergence (say in £>°-norm on R"*1)

where § is a small fixed parameter, and the corresponding k is denoted by k,, € N*. The
converged parareal-Gorenflo solution at final time is then Y\x>.

We propose an analysis of the order of the parareal method for the fractional equation
Dty =-hy,

approximated by the parareal-Gorenflo scheme. We propose to follow and then extend
the analysis presented in [29].

Proposition 2.2 Assume that the algorithm on the fine grid is exact. Then, at iteration k,
the parareal scheme has order k, that is, there exists cx(T) such that

’y’ZkT —y(T,,)‘ + [rTnaTx ]’y'zlt((t) —y(t)’ <c(T)ATF forall0<n<N -1,
te(Tn;Thv1

where y denotes the exact solution.

Notice that the extension to the case where the fine grid resolution is obtained by an
approximate numerical method (as described in this paper) is more technical and is not
presented here (see discussion below), but as in the classical parareal method for ODEs a
similar conclusion is expected. We also refer to [38], where the authors arrive at the same
conclusion with a different method. In order to prove the above proposition, we follow the

same steps as [29].

Proof The proof relies on the estimate of the jumps defined as follows:
n+l
5n+1;k - _AA Ta(sn;k _ Z wga)arﬁl—z;k + Sn;k’
i=1

and we define

A= (89K, 8T ek (0,8T,.LL, )T ks (R kT
where

S =3k T =35 = GO AT =5

where we have denoted by G the exact semi-group for the FODE. We next introduce the

lower triangular matrix M,, in R"*”

MnAVl;k — sn;k’
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where the pth line Mﬁf) of M,, is defined as

MP = [-w', . -wl —AAT?,1,0,...,0],
and Yk = yrk o Amk — yrik | M-167% In particular
kaT*l = yZle(T,,) +8"F = G, AT)yZle + 87k,

We denote ”*+1 = y/#k 1 _ y(T,), hence

& = GO, AT)Y' S — GO, AT)Y(T,oy)

+ (M;1(0,G0L AT~y ., GOL AT)YAZ —yi)T),

Then
"% = GO, AT)E" ™ + (M0, GO AT Ay = y¥k o, GO AT — i) |
where we assume by induction assumption that |e"*| < c,(T) AT*. Then we rewrite

GO AT)ar ~ iy
= GO, AT)(ar™ - G(A, (p~ DAT) ;) - (R — Glh,pAT)HS 1)
= G(r, AT)eP™ bk — gk,

Next, we denote the triangular matrix N, = {Ny}1<ij<n := m!

n
e = GO, AT+ N (G(a, AT)el 2 - &715),
j=2

As N, =1 and N,,_1, = 0, and using exactly similar arguments as in [29] (although it is

algebraically a bit more heavy), we get that there exists ¢ > 0 such that
n-1
’8;1;/@1‘ < cAT? Z’sj;k"
j=0
That is, as nAT < T, there exists c;,1(T) > 0 such that
8n;k+1 < C](+1(T)A Tk+l.

This concludes the proof. O

Denoting by ¥ AT (resp. y At) the solution on the coarse (resp. fine) grid, we get

|erkT—J’(Tn)| |yAT J’At|+|}’ -y(T,)|.
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Figure 3 Numerical experiment 2. || Y, — YA 1 ll2 as function of k with (Left) R=4, AT = 2% and
o =02,04,06,08. (Right) AT = 23 andR=2,4,8,16

Then from y5% — G(A, AT)y ; we have
iy = GO AT x| < |y — 550+ vk - GO AT)y |-

On the fine grid |ykl§ — G(A, AT))Y ;| < cAtAT. This comes from the fact that the length
of the interval is AT and At is the fine grid time step. By induction, we have the following.

Corollary 2.1 At iteration k, the parareal algorithm such that Gorenflo’s scheme is used
on both the coarse and fine grids is an order k method, that is,

|y = y(T)| + max ]|y'§§(t) —y()| < a(T)AT*  forall0<n<N-1.
telTn; Tyl
A detailed proof can actually be deduced from the theorem of convergence presented
in [38].
Numerical experiment 2. We present some simple experiments to illustrate the method
developed above. We still consider a benchmark presented in [17]: for O <« < 1,

2-a

o _ 2
Diy(t) = —y(t) +t~ + 7F(3—a)’

y(0)=0, tel0,1],

for which an explicit solution yexact (£) = £* exists. We denote by Y’ZkT the parareal/Gorenflo
solution projected on the coarse grid at parareal iteration k. For different values of «, we
then report the error maxi<,<n [| Yoo — Y’KkT |l2 in logscale in Fig. 3 (Left) for different val-
ues of «, with At = AT/R and R = 8, AT =275 The test shows in particular the strong
dependence of the convergence rate as a function of the fractional derivative order. We
also report in Fig. 3 (Right) for « = 0.5, AT = 273 and respectively with R = 2,4, 8,16 sub-

domains the £*°-norm error as function of k, that is,

max YR =Y

koo

In Fig. 4, we finally report the graph of convergence, calculated from max; <, <y Y 7° —
¥(Ty)|loo as a function of coarse time-steps AT = 1/2/ for i = 3,4,5,6 and R = 4 subdo-
mains. All these experiments illustrate the convergence and efficiency of the parareal
method combined with Gorenflo’s scheme.
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Figure 4 Numerical experiment 2. Convergence
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2.3 Computational complexity

We discuss the computational complexity and data storage of Gorenflo’s scheme for N
time iterations on a given time grid. At iteration 1 <# < N, the number of operations for
updating the solution is linear in #, that is, the overall computational complexity is O(N?).
Moreover, at iteration N, O(N) data must be stored. Regarding the computational com-
plexity of the parareal approach, we denote by N the number of iterations on the coarse
grid and NR on the fine grid. At each parareal iteration , (i) O(N?) operations are per-
formed sequentially on the coarse grid, (ii) O(NR?) operations on each fine grid covering
[T,;; Tus1]. The total number of operations is hence O(ko N(N + R?)). On p processors, the
complexity is O(kooN(N + R2)/p) per processor. Notice that a sequential computation on
a fine grid requires O(N2R?) operations.

3 Space-time parallel algorithm for linear fractional in space-time differential

equations
The approach which was presented above can be extended to fractional in space and time
equation:
D u(t,x) = —A(x)Dfu(t,x), u(0,%) = ug € L*(R), (17)

withO<a <1,8>0,and A € CS(R) on [0; T'] x R and where Df denotes Caputo’s derivative
and DY denotes Riesz’ derivative. In this case it is possible to implement a coupled pseu-
dospectral parareal method. Formally, denoting by %(t, -) = F,u(t, -) the Fourier transform
in space (where & denotes the co-variable associated with x), we first assume that A is a
real constant. We directly have

DYt €) = —A(18)Pu(t, €).

We can then directly apply the parareal-Gorenflo’s method derived above. We set y: (¢) :=
(1&)Pu(t, &), hence

D(txyg (lf) = —)\,yg (t)
In this case the Fourier transform can easily be implemented in parallel, while the time-

fractional derivative can be parallelized using the parareal method. However, whenever A
is no more constant, even the sequential algorithm is not that simple anymore.
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3.1 Sequential algorithm

When A is space-dependent, it is no more possible to efficiently directly apply a Fourier
transform in space. In the latter case, we detail the proposed algorithm and we will then
focus on the parallelization aspects. We denote the spatial grid points and indices as fol-

lows:
DNx ={xk}k€ONx; ONx ={k€N/k=0,...,Nx—1},

and the uniform mesh size by Ax := x,1 — % = 2L,/N, for the entire domain D :=
[~Ly,Ly]. The corresponding discrete wavenumbers are defined by &, = pm/L, for p €
Pn, := {-Ny/2,...,N,/2—1}. In practice, (17) is hence solved on a bounded spatial domain
[-L,, L] with periodic boundary conditions. Regarding the pseudospectral approxima-
tions, we use the following notation:

Ny-1 1 Ny/2-1
p(t) = Y ultw)e S, (e = — Y BB TR, (18)
k=0 * p=—Ny/2

That is, %,(¢) is an approximate discrete Fourier transform with and % (¢) is an approxima-
tion to u(¢,xx) obtained through an approximate inverse discrete Fourier transform with,
for some ¢ > 0,

max | () — F ) (t, %) | < cNY>7 e, )|
keOny

HS?

for s > 1/2 (in 1d) and u(¢, -) € L* N H? periodic. In general, we do not have u(¢,x;) # % (¢).
Such pseudospectral projection is for instance studied in [8]. Typically, the high modes
which are neglected in the above approximation lead to the following aliasing error esti-
mates for u(z,-) € H': there exists ¢ > 0 such that

[0, ~ 6, )] e < N2t
for some r > s> 1/2 (in 1d) and u(¢,-) € L' N H" periodic. We yet refer to [8] for details.

We then introduce a discrete operator [[Df]] approximating F1((1£)#F), that is,
DEu(t, x;) is approximated by

Ny/2-1

[[Dﬁ] Z'tk(t Z (lg t)elép (xk+Lx)+ﬁ”) (19)

p=—Ny/2

This approximation was analyzed in [6] for approximating space fractional partial dif-
ferential equations or the Dirac equation in [5]. Interestingly, when solving the equation
as an initial boundary value problem (on a bounded domain [-L,, L,]), the above spec-
tral approach is still applicable. Indeed, imposing periodic boundary conditions u(t, L,) =
u(t,—Ly), it is in principle possible to include absorbing layers [-L,,—L%] U [L}, L,] in (17)
in order to avoid (i) potential artificial wave reflections and to absorb (ii) periodic waves
traveling from one boundary to the next. Basically, denoting by S an absorbing function

1 if x| < L,
sw={"
1+€%5 (%) if L¥ < |x| <Ly,



Lorin Advances in Difference Equations (2020) 2020:283 Page 17 of 21

where the absorbing function & : D — R is defined [3] as (@ € N*)

o(lx|-Ly), L*<|x|<L,,
50 < |70 =10 Ll <L 00)
0, || < L}

with traditional absorbing function ¢ absorbing functions. The rotation angle 6 is usually

fixed by the problem under study. Hence the equation is for instance transformed into

Dfuf(t, )——%())Dﬂ (t, %), u(0,%) = ugy

From a practical point of view, the inclusion of the absorbing function in (17) does not
complexify the approximation or analysis. In the following, we can simply consider that §

is included in A.
Hence, the parallel-in-time algorithm is applied to any k € O, with A; = A(x¢) to

D u(t) = —)Lk[[Df]]uk(t).

It was shown and numerically observed in [2, 5] that applied to fractional in-space
(only) partial differential equations or to partial differential equations this (i) matrix-free,
(ii) Fourier-based pseudospectral approximation allows for spectral convergence, while

avoiding explicit convolution product computations. We then rewrite

Ak t 1
ui(t) = ur(0) — —/ (t - )" [ DE]]D s (z) dx.
o Rl 4]
This pseudospectral-type approach was also used for instance for fractional and par-
tial differential equations in [1, 3, 4, 6]. The pseudospectral-Gorenflo method reads on
a (coarse) time-grid, T), = nAT withn =0,...,N; and k € O,

n+l
“AATul Aka [[D8]]ui*, (21)
i=1

where u” = {u}}xco,, approximates {u(Tn,xk)}kEONx and

Nyx/2-1
1 x

DNy = — (i &, ) un 16p((g+Lo)+B) (22)
[[ x 117k

* p=—Ny/2

Denoting A := [A,...,Axn,]T ® 1 € RN*Nx and 1 the unit vector in RN, the numerical

scheme reads overall

n+l

a0t = AT Au” — A Z WEa)[[Df]]uml—i_ (23)

From traditional numerical analysis (see [8, 10, 11, 24, 26]), we expect that (i) for u, €
H*(R), and (ii) denoting u” the pseudospectral parareal approximation of the (7T, -), there



Lorin Advances in Difference Equations (2020) 2020:283

%107

2 T
|-o—Convergence error

Error in ¢2-norm

=)
o

1078 25 20 -15 -10 -5 0 5 10 15 20
Space step T

Figure 5 Numerical experiment 3. (Left) Graph of convergence Hu/ZTT — Uexact(T, )|l as function of AT in
logscale. (Right) Solution to (24) at t=T

exists ¢(T; up; k) > 0 such that after k parareal iterations

sup ||u” —u(Ty, .)”2 < c(k; T; up) (A T* +N;3),

1<n<Np

where || - ||, is the £2(AxZ).
Numerical experiment 3. In order to illustrate the spectral convergence in space, we

propose a simple test over [0; T'] x [-Ly, L] with periodic boundary conditions at L,
D;?u(t,x) = -A(x)D*u(t,x),  u(0,x) = uo, (24)

with uo(x) = exp(—x? + ikox)cos(mx/2)/N, where kg = -1, T = 0.1, L, = 25, A(x) =
exp(—x2/100), and V is a normalization constant such that [|ug||;2 = 1. As far as we know,
there is no explicit solution to this equation. We choose AT = 10~2 and make Ax vary. We
report in logscale the £2-norm error with a solution of reference at time ¢ = T (computed
on a 5 x 10°-point grid) as function of the space step from to 64 x 10™* to 4 x 107 in
Fig. 5 (Left), and the solution at final time T (Right). The experiment again shows the nice
convergence properties of the proposed parallel methodology.

3.2 Space and time parallelization
In the following, we assume that p nodes/processors are used to solve in parallel a frac-
tional space-time differential equations.

Parallelization in space. The parallelization in space is relatively straightforward and is

two-fold. We assume in the following that we have access to p processors.

1. It is first based on the parallelization of the discrete Fourier transform (or fast Fourier
transform), namely of [[fo 1]ug, which approximates F “1((1&)P F)u(t,xx). The
parallelization in space is hence first based on the parallel computation of finite sums
involved in the discrete Fourier transforms. This is typically implemented thanks to
FFTW [18] on Oy, and Py,

2. Once [[Df 1]u” is computed, in order to update (in time) the approximate solution,
we decompose

n n n n
u, =u u =1u
t { k+(t-1)NP }1§k§N§”)’ { k+(t-1)NP }lskstf’):lsffp’

Page 18 of 21
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Figure 6 Parallelization in space and time

where N,Ep ) = N,/p and 1 < ¢ < p. The following algorithm is embarrassingly parallel
and does not require any communication: for £ = 1,...,p,

n+l
Wt = AT Ad) - A Z w [[DE]Jui-. (25)
-1

For a very large number of processors p € N\{0}, the first step of this parallelization in
space, more specifically the FFT parallelization, can be become inefficient (corresponding
to the discrete Fourier transform parallelization), in particular of course if p = O(N,). The
latter condition can indeed occur with high performance computers which can possess
hundreds of thousands of processors. A coupling with parallelization in time becomes
relevant and is thus discussed in the following paragraph.

Parallelization in space and time. For a given number of processors p, we denote by
Px and p; two integers such that p = p, + p;. The key element in the simultaneous paral-
lelization in space and time is the commutation of DY and )»(x)Df, thatis, [Df, )L(x)Df 1=0,
where [+, -] is the operator commutator. Whenever p is very large, we propose a paralleliza-
tion in space and time using p, (resp. p;) processors for the parallelization in space (resp.
,,,,, o0
and p; processors are used for the parallelization in time. That is, for r, € O%f with
L e{l,...,py}, we perform a parallelization in time, as described in Sect. 2. The paralleliza-

time). More specifically, we decompose Oy, in p, disjoint subdomains Oy, = J,.;

tion in space requires standard FFT parallelizations (Step 1) to compute on p, processors
[[Df ]]u” and Algorithm (25) (Step 2) which is embarrassingly parallel and

“T;;z = CAT(“ZT;Z) - CAT(“ZT;(Z) + }—AT(“X:;@)f (26)

where we have denoted by u}, 1., = {“Z];;z}k the coarse grid in-time approximation of # (i)
at time T, (ii) iteration k, (iii) and r, € (’)1(\2. The parallelization in time requires commu-
nications, see Fig. 6.

4 Conclusion
We have proposed a simple extension of the parareal method combined with a fractional
equation solver, namely Gorenflo’s scheme. The same strategy, based on the parareal
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method, can naturally be adapted to other FODE solvers and still benefit from the out-
standing convergence properties of the parareal method. Some mathematical properties,
such as stability, accuracy, etc., were also proposed along with numerical experiments
(Figs. 1, 4). The latter allowed to illustrate the analytical properties proven in the paper
and to show the feasibility of the approach from a practical point of view. Extension to
parallel algorithms to space-time fractional PDE solvers was also proposed. The spatial
parallelization was relying on (i) the Riesz derivative and (ii) the parallelization of the fast
Fourier transform, and was successfully combined with the parareal-based FODE solver,
see Fig. 5.

The extension of the proposed strategy to nonlinear scalar equations is currently inves-
tigated as well as its application to fractional physical models.
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