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ABSTRACT

Deep Learning algorithms are inspired by the structure, and function of the brain called
artificial neural networks. Biggest advantage of using deep learning approach is its
ability to execute feature engineering by itself. Deep learning models outperform other
machine learning models for big data.

Title of the research was ‘Impact of State Fragility on Sovereign Credit Default Swap’.
Deep learning model was used for feature importance of state fragility index (FSI)
variables. SFI| factors were cohesion, economic, political, and social factors of a state.
Permutation feature importance reshuffling approach was used.
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