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In this talk, we will explore an intersection of stochastic optimal control, life insurance, and
machine learning. We particularly look at an optimization problem in a continuous finite time
horizon with diffusion dynamics and terminal constraints in expectation form, which mirrors
the question of asset-liability management in life insurance. The smoothness and regularity
results of this problem allow for a bounded approximation of the optimal control and the value
function, for which we propose an algorithm using multi-layer neural networks in a discretized
framework. Furthermore, we attempt to extend this problem to the case of jump-diffusion
with a more comprehensive asset-liability management model.



