Crowd View: Converting Investors' Opinions into Indicators
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Fine-Grained Opinion on Social Trading Platforms Convert Crowd Opinions into Leading Indicator
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System Flowchart State-of-the-art

Subtask 1 Subtask 2
: : . . Submission 1D Micro F1 (%) Macro F1 (%)|[Submission 1D Micro F1 (%) Macro F1 (%)
Twitter Monitor / Numeral Understanding S| Generation Forfial -1 5304 90-05 | Fortial -2 ST IT 5240
Fortial - 2 93.70 88.98||Fortial - 1 86.53 80.49
S| Extracter YaEQR! DeepMRT - 1 91.87 87.94||DeepMRT - 1 83.03 77.90
DeepMRT - 2 91.16 84.72||DeepMRT - 2 81.27 75.59
—[ ASNLU - 2 89.72 80.93||aiai - 1 80.24 74.11
pYeey . Tses ASNLU - 1 89.40 79.96||aiai - 2 80.64 73.43
S ZHAW - 2 86.45 79.27||ASNLU - 1 79.12 72.51
| Fortia2 - 1 89.88 79.26||ASNLU - 2 77.37 70.09
SARPL SAAPL jg SAAPL Fortia2 - 2 87.73 78.59||Fortia2 - 2 77.05 68.86
— Support ... | Sell-side aiai - 1 86.45 78.09||Fortia2 - 1 79.28 68.33
Tweets T - aiai - 2 87.41 78.04||ZHAW - 2 75.54 66.44
E— / i ZHAW -1 84.78 75.40||ZHAW - 1 72.67 64.84
. WUST 74.02 63.71(|Stark - 1 69.08 56.83
Numeral Understanding BRNIR - 1 74.27 63.53|[WUST 60.88 52.93
Numerals in financial tweets can be extended into & p SBEINI(IRI 2 ZZ;S} f;li ﬁﬁﬁ}ﬁ_; g?g; Z;?Z
17 fine-grained meanings. ywrzuio word-based CNN 55.90 51.67|char-based CNN 43.75 3112
”
Price Target, Support and Resistance, Buying price, Selling price Overview of the NTCIR-14 FinNum Task [\| TC| R

Comparable to Professional Analysts Test of Informativeness
# 3 5 10

Crowd Analyst

AN Average difference 13.17% 6.75% e
L) | Actieng e 0010 4444/350 29.17/3019 3000/ 2449
VUL j !} Achieving duration 338 months 246 months 0.015 14.64/18.18 18.92/22.34 18.75/20.00
YV Average return 4.86% 2.93%
Progressive Table 2: KS-test results of support/resistance.
Crowd Analyst S 3 5 10
Winning ratio 68.13%  71.43% 503 1827323 887623 833520
&) Max profit 52.17% 17.23% 0.04 8.90/358 5.68 563 8.66/3.86
@ Max drawdown -11.82% -14.10% 0.05 3.13/222 7.60/3.18 12.50/585
Average profit 11.08% 6.42%
Average loss 8.43% 8.40% Table 3: KS-test results of buy-side/sell-side cost.
Profitable Provide incremental information for trading
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Market Sentiment
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nderstanding | Ms SWN Buy Sell a

buy 0.59 0.00 -
Numeral Attachment: sell 098 0.00 Call + - S&P 500 <.SPX> UP 1.53 POINTS, AT
$NE OK NE, last time oil was over $65 you " 0'44 0'00 Ut N DOW JONES<.DJI> UP 8.70 POINTS, AT
were close to $8. Giddy-up... ca ’ : u - U.S. Q3 GDP rises pct

put -0.49 0.00 —

. undervalued 1.21 -0.38 n
http:/finnum.nlpfin.com overvalued -3.42 0.25 http:/intusdfin.nlpfin.com http://numeracy600k.nlpfin.com
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