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Figure 1. X=Runs / Y=Computational time in minutes 
 

 

 

 

 

 

 

 

 

 

 

 

 

Figure 2. X=Runs Y=Time Gain 
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Figure 2 plots the computation time gain against the chain length. The time gain 
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  Chains Length    Time Serial    Time Parallel 
           
  105        85      151 
  1005        246      287 
  5005        755      599 
  10005        1246      948 
  15005        1647      1250 
  20005        2068      1502 
  25005        2366      1675 
 
Table3. Computational Time using all the parallel functions in DYNARE and the 
Open/Close strategy. 
 
We can also plot the results in table 3. We call this situation Complete Parallel … 
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Figure 3. The plot of data in Table 3. 
 
 
Figure 3. show as … 
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Now  we  test  the  computational  time  for  the  model  without  the  Metropolis 
Hasting: 
 
Chains Length    Comp Time Serial    Comp Time Parallel  
     
105        84        117 
1005        121        165 
5005        252        239 
10005        353        330 
15005        366        339 
20005        383        335 
25005        357        314 
 
Table4.  Computational  Time  without  the  computation  of Metropolis  Hasting 
algorithm and the Open/Close strategy. 
 
 
 
We can also plot the results in table 4: 
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Figure 4. The plot of data in Table 4. 
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Figure 4. show as … 
 
Comments … 
 
As reported in … we also introduced a new computational Matlab instances are 
always open … 
 
Chain 
Lenght 

Computational Times: 
Complete Parallel 

Computational Times: 
Partial Parallel 

105 103 95
1005 209 122
5005 504 205

10005 915 306
15005 1203 320
20005 1506 334
25005 1611 322

Table5. Computational Time with Always Open strategy. 
 
We can also plot and compare the results in table 5 with results in table 3 and 4.: 
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Figure 5. The compared computational time for “complete” parallel . 
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Figure 6. The compared computational time for “partial” parallel . 
 
 
3.1. In this section we try to use the QUEST III model Ratto (2009) and: Dell Mini 

10 with Processor Intel® Atom™ Z520 (1,33 GHz, 533 MHz), 1 GB di RAM. 

 

But it is impossible to do it: in fact for example with only 1005 MH runs the 

computational time is serial about 54 min, parallel 40 min. If the runs are 5005 the serial 

time is about 4 h and 4 min … sob! 

 

Test 4 

We proceed as in Test 3 but using the very big models QUEST III and a Notebook 

Samsunq Q 45 with an Dual core Processor Intel Centrino. 
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Chains 
Length  

Time 
Serial  

Time 
Parallel
 

105  98  95
1005  398  255
5005  1463  890

10005  2985  1655
20005  4810  2815
30005  6630  4022
40005  7466  5246
50000  9263  6565

Table6.  Computational  Time  using  all  the  parallel  function  involved  and  the 
Open/Close strategy. 
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105  62  63
1005  285  198
5005  498  318

10005  798  488
20005  799  490
30005  781  518
40005  768  503
50005  823  511

100000  801  530
    

Table7. Computational Time without MH  and the Open/Close strategy. 
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105 66 60
1005 273 117
5005 871 332

10005 1588 460
20005 2791 470
30005 3963 492
40005 5292 479
50000 6624 498

Table8. Computational Time with Always Open strategy. 
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Test 5. 
 
The strong reduction in computational time allow us to compare the use within DSGE 
molling of two distict implementation of Metropolis Hasting Alghoritms: Independent 
and Random Wallking. 
Specifically, we execute the QUEST III models with: 
 
Random Walkin Metropolis Hasting 
 
Chains Lenght Number of Chais 
  
50.000 4 
100.000 2 
200.000 2 and 4 
400.000 3 
500.000 2 
1.000.000 2 
 
 
 
 
Independent Metropolis Hasting 
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define a set of word, fixed and understood by all: the Programming Languages. 

More specifically we call these high-level programming languages (java, c, 

matlab …), because are relating with people who are on the upper floors of the 

building! 

 

 Second floor: the user programs … 

 

First floor:  
the Operating System  
… 

Ground floor:  
the Hardware  … 

Figure 1. The first building in Von Neumann Avenue: a Computer System

 

In identical way the people in the first floor communicate with the people in 

ground floor. Obviously here people use to communicate low-level 

programming languages (assembler, binary code, machine language …). 

But, most important, people in first floor must also to manage and coordinate the 

requests for people in the ground floor made by the people on the second floor, 

and for example translate and high-level programming languages into binary 

code1: the Operating System.  

Sometimes people are put on the second floor to talk directly with people on the 

ground floor: the system calls. In our software we use frequently system call to 

                                                 
1 The process to transform an high-level programming languages in to binary code is called compilation 
process. 
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