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Effective Approximation for a Class of SPDEs

LI Yi-jun, CHEN Guang-gan

School of Mathematical Science , Sichuan Normal University , Chengdu 610068, China

Abstract: In this paper we consider a class of stochastic partial differential equations (SPDEs). Near a

change of stability of the system, we use the transformation of time-scales to derive an effective approxi-

mating system which is driven by the kernel space of the operator of the original SPDEs. Furthermore, we

give the accurate approximation form and the convergence rate.

Key words: stochastic partial differential equation(SPDE) ; transformation of time-scales; effective approx-

imation
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