Sentiment Analysis: Stock Prediction
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If you've spent any time on Twitter, you know that tweets can be snarky, informative, nonsensical
hilarious, and sometimes provocative. This is the “sentiment” of the Twittersphere. What Twitter does
for the reputation of Lady Gaga or Bill Gates also applies to companies and stocks. Knowing the fast-
moving social sentiment of a particular investment opportunity could provide a trader with that extra
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edge. That's why Bloomberg provides subscribers with social sentiment tools, which categorize opinion
and provide charts and visualizations based on this data
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® Opinion mining and sentiment analysis(Bo Pang and Lillian Lee)(2008)

Opinion miningand sentmont anaysi = Computer scientists and computational linguists
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® Self Design framework A&
Positive/ negative
Positive/neutral/negative
Critical/supportive

Emotional/critical
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® Mining and Summarizing Customer Reviews(Minqing Hu and Bing Liu)(2004)
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. Ex) Picture quality and screen size

® Sentiment Analysis of Movie Reviews on Discussion Boards using a Linguistic Approach(Thet et a/)(2010)
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® Appraisal of Opinion Expressions in Discourse(Asher et a/)(2009)
" Positive/negative 3= EO{A CtYet o|HS 24

Ex) motivation, recommendation, speculation




® On the Importance of Text Analysis for Stock Price Prediction(Lee, Heeyoung, et al) (2014)

= Relationship between Textual Information and Stock Price

= Contributions
= Demonstrate that text information impact the stock price of the corresponding company for several days
= Demonstrate that the model which includes textual information performs significantly better than a model with financial information alone

= Release a corpus that aligns these financial events with the corresponding stock prices
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