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Risks, 2019

Put option

10 inputs, shallow net with 10 hidden neurons
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Cost of GuaranteeNeural Network parameters:
• Inputs (2,344 total) :

• Interest rates
• Policy Age
• Premiums
• Coverage volumes
• Account balances

• Hidden layers – 7x256
• Outputs:

• Value with Guarantee
• Value w/out Guarantee

Training set:
• 100 000 interest rate scenarios
• 200 policies
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