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After years of experience, modern deep learning techniques are not showing major developments in time
series analysis, specially because of the correlation between past events. This provoked the proposal of
new techniques, fundamentally based on neural networks, but a different approach, such as the Neural
Differential Equation framework (1), which states that a certain type of Neural Network is only an
approximation using the Euler Method.

Using the same fundamental approach, the Neural Stochastic Differential Equation proposes that the
parameters of the multi-dimensional random variable Y with the equation:

dy = jidt + odW

Can be found using the equations stated by (2).

In this work, we are going to explore the capacities of this model in finding the necessary parameters to
find the price of an option, using the stochastic volatility model, analyzing the long-term capacity of this
framework.

Palavras-chave: Stochastic differential equations. Econophysics
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