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摘要：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 HJB equations and SOCPs
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现担任SIAM J Numer Anal.、SIAM J Sci Comput.、 J Sci
Comput.等十余种国内外权威期刊编委，并担任东亚工业与应
用数学学会主席及学会期刊EAJAM主编。

Deep learning method for very high dimensional 
parabolic PDEs and HJB equations
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