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I discuss strong convergence with optimal rates for a spatial discretization of the backward stochastic 

heat equation, and the forward-backward stochastic heat equation from linear-quadratic stochastic 

optimal control. A full discretization based on the implicit Euler method for a temporal discretization, 

a least squares Monte-Carlo method, and the new stochastic gradient descent method are then 

proposed, and simulation results are reported. 
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