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® Deep Learning for Event-Driven Stock Prediction
[Ding+, 2015]
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® Deep Learning for Event-Driven Stock Prediction
[Ding+, 2015]
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Sentiment Analysis

® Results
Model Error rate

e |'.‘-). 4 “__‘-:"l l-‘,'--;»)l,',»'.\' l ‘\\
[ L al., /i'\U)J 1)

BoW (bAt’c) (Maas et al., 2011)

11.77%
LDA (Maas et al., 2011) 32.58%
Full+BoW (Maas et al., 2011) 11.67%
Full+Unlabeled+BoW (Maas et al., 2011) 11.11%
WRRBM (Dahl et al., 2012) 12.58%
WRRBM + BoW (bnc) (Dahl et al., 2012) 10.77%
MNB-uni (Wang & Manning, 2012) 16.45%
MNB-bi (Wang & Manning, 2012) 13.41%
SVM-uni (Wang & Manning, 2012) 13.05%
SVM-bi (Wang & Manning, 2012) 10.84%
NBSVM-uni (Wang & Manning, 2012) 11.71%
NBSVM-bi (Wang & Manning, 2012) 8.78%
Paragraph Vector 7.42 %
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majority 228,273
SVM (avg) 102,277
MLP (all/avg) 290,81 6/ 148,766

REFIE cvavg) 336,681 / 142,687

37



E MRS EHE | EEREETE
o ERRAGE

» 2QBEO NV TCETILHAEDRED T LEX ERS

» TORY MLERULEDE., DEOMEmIEEZEL
» BH YA VENENSVWIEEEET ST & TR

Corpus
upP ‘l’ DOWN
©Q0 — ]
\ Artic
Al

ioool 000 .

Article

(OO0) = (©0O] ~

calc. cos sim.
ZLE

most similar

Article \

38



EERGEFHE | RERFER

UP — DOWN
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¥ Y v HD #iFI%E 12%8, B 600 fM, AEMECY 19—20 Fic
— TDK O#{#, #ifE% 3T E——333 I
Nestle, Sara Lee profits lifted by price increases
— Toshiba, Fujitsu hit by price falls, outlook rough
Hyundai targets 2007 revenue growth spurt

— Qualcomm profit falls, cuts '09 revenue target
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McClatchy sees ad revenue down in first half of 2007
— SES sees pay TV revenue increasing 34% worldwide in 2016
January housing starts down 14.3 percent

— Instant view: CPI rises; housing starts up 15 percent
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Acc. %) MCC
majority 59.47 0.0
SVM (avg) 58.95 0.0366
MLP (ll/avg) 54.74 1 39.47 0.0252 / -0.0961

REFIE aliavg 61.05/50.00 0.1379/-0.1297
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majority 1,914
SVM (avg) 1 ,558
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