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Abstract:

I will describe some results on systems of stochastic partial
differential equations with slow and fast dynamics, mainly in
the averaging principle regime. I will explain how strong and
weak rates of convergence with respect to the time scale
separation parameter can be obtained. I will also describe
how to construct and analyze asymptotic preserving
schemes and heterogeneous multiscale numerical methods
for the approximation of the slow component in this regime.
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