
Scientific Computing – 
Computational Maths



Computational Maths Theme vision

We are recognized as world leaders in the areas of 
computational mathematics used across STFC, 
positioning ourselves as essential partners within the 
UK Digital Research Infrastructure ecosystem and 
beyond, connecting researchers and innovators to the 
mathematical software they need to carry out the most 
ambitious and creative research.



RESEARCH

UK DRI

GRANTS

SUPPORT

SOFTWARE
GR
AN
TS

LICENCES



Computational Mathematics Theme

Numerical Linear Algebra

Hussam Al Daas
Niall Bootland
Kathryn Lund
Maike Meier
Jennifer Scott
(Vacancy – principal researcher)

Continuous Optimization

Jari Fowkes
Nick Gould
Boris Shustin
(Vacancy – (senior) 
researcher)

Mathematical RSE

Andrew Lister
Jess Farmer
Letizia Protopapa
Bryce Shirley
Adam Greenbank
Reilly Hewitson

Emeritus Researchers

Iain Duff
John Reid

Visitors

Andreas Bock (DTU - postdoc)
Lorenzo Lazlo (Oxford – PhD)

Theme Lead: Tyrone Rees





Computational 
Maths

Hartwig Anzt 

Jack Dongarra

H. Alicia Kim

Ieva Daužickaitė
Amos S. Lawless

Peter Jan van Leeuwen 

Laura Grigori

Pascal Hénon

Andy Wathen

Dominique Orban

Philippe L Toint

Valeria Simoncini Jen Pestana Daniel Szyld

Martin Stoll

Daniel P Robinson

Pierre Jolivet

Yuji Nakatsukasa

Alex Townsend Marcus Webb Haim Avron

Peter BennerGrey Ballard

Agnieszka Międlar

Arvind K. Saibaba

Frédéric Nataf 

Ivan Graham

Robert Scheichl

Kees Vuik

Wil H.A. Schilders

Coralia Cartis

Stefan Vigerske

Hans Mittelmann

Massimiliano Fasi

Erin Carson

Miroslav Rozložník

Andreas Frommer

Stefan Güttel

Daniel Kressner 
Stefano Massei

Davide Palitta

Edmond Chow

Miroslav Tůma

Victorita Dolean

Lindon Roberts

Pierre-Henri Tournier





Numerical Linear Algebra



Linear Systems



Linear Systems



Linear Systems



Linear Systems



Linear Systems



Linear System Solves



Sparse Linear Systems



Sparse Linear Systems



Sparse Matrices and Graphs

[Scott and Tůma, Algorithms for Sparse Linear Systems, 2023]



Linear System Solves
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Software



Software



Software
HSL - Home Page (rl.ac.uk)

https://www.hsl.rl.ac.uk/


Software



Solving linear systems



Solving linear systems

Direct Methods Iterative Methods



Solving linear systems

Direct Methods Iterative Methods



Iterative methods
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Linear System Solves
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NEPTUNE (NEutrals and Plasma TUrbulence Numerics)



NEPTUNE (NEutrals and Plasma TUrbulence Numerics)

https://excalibur.ac.uk/themes/high-priority-use-cases/

https://excalibur.ac.uk/themes/high-priority-use-cases/


Other Linear Algebra…

Tensor methods

Linear least-squares

Eigenvalue Problems

Singular Value Decomposition/ Principal Component Analysis
Functions of Matrices

Model Order Reduction



Continuous Optimization



Linear Programming
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Nonlinear Programming

min 𝑓(𝑥)

𝑠. 𝑡. 	𝐴𝑥 > 𝑏
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Nonlinear Least-squares min
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Nonlinear Least-squares - software
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Nonlinear Least-squares - software
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Global nonlinear Least-squares







interface any data fitting 
software

GSL

Ceres

Minuit

DFO-GN/LS

to any source of test 
problems

GOFit

Bumps

RALFit

FitBenchmarking



How it works…FitBenchmarking
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How it works…FitBenchmarking



How it works…FitBenchmarking



Cryo-EM Cross-Validation Project

Micrographs Particle picking and extraction Particle alignment and classification Reconstructed map



Ptychography



Ptychography

ePIE

Nonlinear Conjugate Gradients

L-BFGS



Summary
Yesterday’s algorithms will not be able to analyse tomorrow’s data 

• Existing expertise in Numerical Linear Algebra and Optimization, well connected in 
other areas of computational mathematics.

• Linear algebra software 
• HSL: https://hsl.rl.ac.uk
• SPRAL: https://github.com/ralna/spral 

• Optimization software
• OpTrove: https://github.com/ralna/OpTrove/wiki 
• RALFit: https://github.com/ralna/RALFit 
• GOFit: https://github.com/ralna/Gofit 
• FitBenchmarking: https://fitbenchmarking.github.io/ 

https://numerical.rl.ac.uk

https://hsl.rl.ac.uk/
https://github.com/ralna/spral
https://github.com/ralna/OpTrove/wiki
https://github.com/ralna/RALFit
https://github.com/ralna/Gofit
https://fitbenchmarking.github.io/
https://numerical.rl.ac.uk/

