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Market Price = Analyst + Crowd + Algo.

The Future of Financial Services, World Economic Forum, 2015

Bloomberg
Reuters
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Fine-Grained Opinion on Social Trading 
Platforms

$TSLA 256 Break-out thru 50 & 200- DMA (197-230) upper head
res (274-279) Short squeeze in progress Nr term obj: 310 Stop
loss:239. 25 tokens 9 numbers 6 meanings
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Convert Crowd Opinions into Indicator

We

• propose fine-grained numeral taxonomy for

financial social media data

• leverage the numeral opinions made by the crowd

to mine additional information for trading
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Numeral Taxonomy – 17 Classes

Numeral Understanding in Financial Tweets for Fine-grained Crowd-based 
Forecasting

http://numunderstanding
.nlpfin.com

8868 Annotations are available
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Analysis Results of Investors

• Cost

• Buy Price & Sell Price

• Forecast

• Price Target, Stop Loss, Support & Resistance

• The identification of Buy Price & Sell Price can help us

understand the performance of the writer.

• Analysts always write down the Price Target in the front of their

reports.

• The concepts of Stop Loss, Support and Resistance are

always discussed in technical analysis.
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System Flow

http://crowdview.nlpfin.com
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State-of-the-art – 17 Classes

Overview of the NTCIR-14 FinNum Task: Fine-Grained Numeral
Understanding in Financial Social Media Data
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Compare to Analyst – Price Target
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Informativeness Test –
Kolmogorov–Smirnov Test

• The indicators related to
the analysis results of
crowd investors (support
and resistance price level)
provide the incremental
information for short-term
(3- and 5-day) trading.

• The indicator constructed
by the cost of crowd
investors (buy-side and
sell-side cost) furnish trader
with additional long-term
(10-day) information.
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Extended Shared Task
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FinNum-2: Numeral Attachment in Financial 
Tweets

• Shared task in NTCIR 2020

• Identify the relation between the cashtag and the numeral

• The pilot dataset is available now.

• More than 15,000 instances in 10,000 unique tweets will be

available.

• Macro-F1 score is adopted for evaluating the experimental

results.

http://finnum.nlpfin.com

Numeral Attachment: 

$NE OK NE, last time oil was over $65 you were close to $8. Giddy-up…

Numeral Attachment with Auxiliary Tasks
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