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Deep learning method for very high dimensional
parabolic PDEs and HJB equations
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W E: We propose an efficient derivative-free version of a
martingale neural network SOC-MartNet for solving high-
dimensional Hamilton-Jacobi-Bellman (HJB) equations and
stochastic optimal control problems (SOCPs) with controls on
both drift and volatility. This method eliminates the reliance on
automatic differentiation for computing temporal and spatial

derivatives, offering significant efficiency in solving high-
dimensional HIB equations and SOCPs

@mif: B, TERFEREFSERAAMRFHAAEAE R, EX
BERAAITXANGEE ., TEARTEALHEEEN.,
- 77 AR S8 Tr vk UL R B AT Bk, & B AR B P K &
WX 804K B, /5% % HSIAM ReviewfiActa Numericat®: &5
LR . 2018FHMAEHH LA (ks F 7)) 17 ®
ENFTHERERFR. 2029 % F = mIARNHEFTFFHFL,
I, #E1ESIAM J Numer Anal.. SIAM J Sci Comput.. ] Sci
Comput.F T+ &M E AR BRIAFIHRE, HEETRTL TIN5 N
)ﬂ%&c#%%i/ﬁ&%éﬁ;ﬁﬂwAmiéﬁo

I
@
il
,.

PN A RRRT kAR 55 hE
School of Mathmatics and Statistics, Beljing Institute of Technology



	Slide 1

