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This study applies Artificial Neural Networks (ANN) to the evaluation of
derivative pricing and develops a unified method that enables fast and precise pricing, independent
of product characteristics or model properties. The first achievement is the application of the ANN
with an asymptotic correction method, proposed by Funahashi in Quant. Finance, 21(4):575, to the
SABR model, which is widely used in financial practice. This constructs a method that quickly and
accurately calculates the prices and implied volatility wings of European options with high
volatility and long maturities. The second achievement involves creating an efficient ANN-based
evaluation method for exotic derivatives, regardless of the existence of analytical or approximate
solutions. This method utilizes the analytical (or an approximate% solution of derivatives written
on a pseudo-stochastic process close to the original asset"s stochastic process.
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