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One of the most destructive fluctuations in the stock market is the
crash in stock prices. The accurate calculation of the probability of
the stock price crash can greatly help investors choose the right
investment portfolio. In  this article, the one-dimensional
convolutional neural network technique is used to calculate the
Erobablllty of the stock price crash, and the three-factor Fama and

rench model and Capital asset pricing model are used to calculate
stock returns. The sample used in this paper includes 80 import- and
export-oriented exchange companies in the period 2008-2021
According to the obtained results, convolutional neural networks
predict the probability of the stock crash with hg(lqh accuracy, and there
Is an inverse relationship between the probability of the stock price
crash and its expected return, which means that by calculating the
probability of a stock price crash, it is possible to predict the future
demand for it and the direction of its future price. Calculating the
probability of stock price crashes, using convolutional neural
networks Is a new method for calculating the risk of stock price crash
and can help us measure portfolio risk.
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layer (type) Output Shape Param #
convld (ConvlD) (None, Y+, 32) 128
module_wrapper (ModuleWrappe) (None, Y+, 32) 128
activation (Activation) (None, Y+, 32) 0
dropout (Dropout) (None, 10, 32) 0
convld_1 (ConvlD) (None, V-, 6014
62)
module_wrapper_1 (ModuleWrappe) (None, Y-, 248
62
activation_1 (Activation) (None, )\ . 0
62)
max_poolingld (MaxPooling1lD) (None, ¢, 62) 0
dropout_1 (Dropout) (None, °, 62) 0
convld_2 (ConvlD) (None, 5, 128) 23936
activation_2 (Activation) (None, 5 ,128) 0
max_poolingld 1 (MaxPoolinglD) (None, 2, 128) 0
dropout_2 (Dropout) (None, 2, 128) 0
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flatten (Flatten) (None, 256) 0
dense (Dense) (None, 128) 32896
dropout_3 (Dropout) (None, 128) 0
dense_1 (Dense) (None, 3) 387

Total params: 63737
Trainable params: 63,549
Non-trainable params: 188
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