
Applications of deep learning in 
Financial mathematics 

YONSEI
Math-CSE Colloquium

김현균 교수
아주대학교

2023.09.21. (목) 17:00
Sci Building #225

주최 : 4단계 BK21 수리과학및계산교육연구단 (연세대학교수학계산학부)
문의 : 최영필 ypchoi@yonsei.ac.kr

**강연 세부사항은 학과홈페이지를 참조하시기 바랍니다.

In this talk, I will introduce several deep learning approaches to solving 
financial mathematics problems from several perspectives of deep learning; 

function approximation, nonlinear regression, and generative neural networks. 
Utilizing neural networks as a function approximator, one can explicitly locate 
free boundaries of free boundary PDE problems; as a nonlinear regressor, one 
can calibrate model parameters and forecast future values; and as a generative 

model, one can generate sample paths of stochastic processes and their 
associated processes and estimate option prices and Greeks.
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