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Deep learning-based methods in computational finance
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#§2=: Computational finance involves applying mathematical models
and computer algorithms to analyze financial markets, price financial
instruments, manage risk. However, the increasing complexity of
financial problems has caused significant challenges for traditional
methods, such as slow computation speed and the curse of
dimensionality.This presentation will cover our recent work on deep
learning-based methods (e.g., Calibration Neural Networks and Seven
League Scheme) In computational finance. These methods are
designed to address the challenges, particularly within the fields of
derivatives pricing, model calibration, and Monte Carlo simulations.
Additionally, | will discuss relevant applications of these techniques in
iImproving financial risk management.
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