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HAz4w it Course Description

As there exist voluminous text information over the Internet and are accumulating at an amazing
speed,

mining useful information from text becomes increasingly more important. Knowledge extracted from
text are essential for marketing,

finance, social behavior analysis and many other fields.

This course will cover important topics in text mining including basic natural language processing
techniques, document representation,

text categorization and clustering, document summarization, sentiment analysis, probabilistic topic
models, text visualization and financial applications.

I shall emphasize applying textming for financial analysis. Real examples will be provided.

I choose R as the main software as it is free, powerful and very popular for text analytics. Yet,
as Python has gained increasing popularity

in text mining and in other fields of big data analytics, I shall also used it as the second
programming software.
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Objectives
A EHEARE S €35~ w3t g 2 g A # i 4 Basic knowledge of the financial theory O
Economics, accounting, statistical and mathematica
B |5 # i+ & A~ 5 2Understanding of the development of the financial disciplin O
C |5#%&E* Mir&mFREF A 474 4 Basic knowledge of financial theory analysi ‘
D EHEFHER 25 RS ¢ E4F 4 2 i 4 Basic knowledge of documentation and ®
presentation skill
E |2#MSPFE X *4474 4 Capabilities for financial analysis of current affairs .
F 2R NARN Y 2 Rt LA 4 Ability of computer programs, algorithms and ®
applications
G EHEFRF AN E A A 4 English reading ability of communication and
coordination




Bl 3P [11lustration

@ 3 RApM Highly correlated O & 4p# Moderately correlated

¥ ¥ i B # Teaching Schedule & Content

i¥ =x Week
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1

Introduction to text mining, R and Python

2 Programming with R and Python
3 From Textual Information to Numerical Vectors (I)
4 From Textual Information to Numerical Vectors (II)
5 Using Text for Prediction
6 Information Retrieval and Text Mining
7 Finding Structure in a Document Collection
8 Looking for Information in Documents
9 #p ¢ ¥ 223 Midterm Exam
10 Text clustering
Text mining for Chinese (I)
11
19 Text mining for Chinese (II)
13 Text mining for Chinese (III)
14 \item Applying text mining for financial prediction
15 Case Studies (I)
16 Case Studies (II)
17 Presentation
18 # % ¥ % Final Exam
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Main textbooks: wulia Silge and David Robinson (2017) Text Mining with R: A Tidy Approach}, 1st
Edition

manuscript available at https://github. com/dgrtwo/tidy-text-mining. Codes are available at
https://github. com/PBrad/text-mining

Reference books:

Ted Kwartler (2017), Text Mining in Practice with R, John Wiley: available at
https://onlinelibrary. wiley. com/doi/book/10.1002/9781119282105. Github Repo available at
https://github. com/kwartler/text_mining

Sholom M. Weiss, Nitin Indurkhya, and Tong Zhang (2015) Fundamentals of Predictive Text
Mining, 2nd ed.

Springer. E-book available at \url{http://www. springer. com/us/book/9781447125655}

Christopher D. Manning, Prabhakar Raghavan and Hinrich Schutze (2009), Introduction to
Information Retrieval, Cambridge University Press,

E-bok available at \url{http://nlp. stanford. edu/IR-
book/pdf/irbookonlinereading. pdf.

Sanjiv Ranjan Das (2014) Text and Context: Language Analytics in Finance, Now Publishers. E-
book available at

http://srdas. github. io/Papers/Das_TextAnalyticsInFinance. pdf

Ronen Feldman and James Sanger (2007), \textbf{The Text Mining Handbook: Advanced Approaches
in Analyzing Unstructured Data}, Cambridge University Press.

E-book available at http://srdas. github. io/Papers/Das_TextAnalyticsInFinance. pdf
\item Michael W. Berry and Jacob Kogan, \textbf{Text Mining Applications and Theory}, John Wiley
2010.
\item Jiawei Han, Micheline Kamber, and Jian Pei, \textbf{Data Mining: Concepts and Techniques}, 3rd
edition, Morgan Kaufmann Publishers, , 2012.
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Teaching Aids & Teacher’ s Website(Including online teaching information.
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