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A numerical scheme for the solution of a class of nonlinear stochastic partial differential equations
is proposed and analyzed. The scheme is based on an earlier result reported by the authors
[Stochastic Process. Appl.83 (1999), no. 1, 103–126;MR1705602 (2000g:60108)] that solutions
of the SPDE can be represented by the weighted measure of an infinite interacting system of
particles. In the simulation scheme described in the present investigation, this infinite system
is approximated by a finite collection of particles which is then solved numerically using an
Euler scheme. An analysis is performed for the two sources of error, that is, the error due to
approximating an infinite system of particles by a finite collection and that due to employing
an Euler approximation in time. It is proved that ifn particles are used and the time interval is
proportional to1/n, then the error isO(1/

√
n). An application to a nonlinear filtering problem is

described. No computational results are presented.
{For the entire collection seeMR1797075 (2001f:60005)}
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