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1.3 The unbounded case 
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1.4 Objectives of the present study 
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2.1 Preliminaries 
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Remark 2:

2.2 Discretisation. 
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2.3 Linearisation by the Howard process 
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2.4 Sequential and parallel relaxation algorithms 

2.4.1 Parallel subdomain iterative methods without 

overlapping 
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2.4.2 Parallel subdomain iterative methods with 

overlapping 
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2.4.3 Application to the solution of the G-heat 

equation. 
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3.1 Sequential experiments. 
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3.2 Parallel experiments 
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3.2.2 Results on HPC@LR 
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3.2.3 Grid5000 results 
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3.2.4 Comparison of performance between the 

HPC@LR and Grid5ooo environments 



ts/ta



G

G

Journal of ACM

Journal of Parallel

and Distributed Computing

Bulletin of the American Mathematical Society

Int. J. of Embedded Systems

Num. Math

Parallel Computing

Int. J. of High Performance Computing

and Networking

M.2.A.N

The Numerical Properties of

G-heat Equation and Related Application



Acta

Applicandae Mathematicae

Matrix Diagonal Stability

in Systems and Computation

Revue Française d’Automatique, Informatique,

Recherche Opérationnelle. Analyse Numérique

Mathematics of

Computation

M.2.A.N

Explicit Solutions of G-heat Equation with a

Class of Initial Conditions by G-Brownian Motion

Int. J. of High

Performance Computing and Networking

Iterative Solution of

Nonlinear Equations in Several Variables

Stochastics and

Stochastic Reports

Stochastic Analysis and Applications, The Abel Symposium 

2005, Abel Symposia 2

Stochastic

Processes and their Applications

Sci. China Ser. A

Nonlinear Expectations and Stochastic Calculus

under Uncertainty with Robust Central Limit Theorem and 

G-Brownian Motion

Int. J. of Computational Science

and Engineering

BIT Numerical Mathematics

Numerical Algorithms

Calculateurs Parallèles, Réseaux et

Systèmes Répartis

Int. J.

Computational Science and Engineering

Int. J. of High

Performance Computing and Networking

Stochastic Controls: Hamiltonian

Systems and HJB Equations


