Overview of the NTCIR-14 FinNum Task
Fine-Grained Numeral Understanding in Financial Social Media Data

Chung-Chi Chen’, Hen-Hsen Huang?#, Hiroya Takamura?3, Hsin-Hsi Chen'#

'Department of Computer Science an

NTCIR

4MOST Joint Research Cent

Fine-Grained Opinion on Social Trading Platforms

d Information Engineering, National Taiwan University, Taiwan

2Department of Computer Science, National Chengchi University, Taiwan
3Artificial Intelligence Research Center, National Institute of Advanced Industrial Science and Technology, Japan

er for Al Technology and All Vista Healthcare, Taiwan

Convert Crowd Opinions into Leading Indicator
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Crowd View: Converting Investors' Opinions into Indicators.

Category Subcategory Train Dev. Test|Total  Ratio
Monetary 2467 261 459( 3187 35.94%
money 589 52 95| 736 8.30%

quote 792 89 152| 1033 11.65%

change 143 8 25| 176 1.98%

buy price 319 36 60| 415 4.68%

sell price 103 10 22| 135 1.52%

forecast 270 33 52| 355 4.00%

stop loss 25 4 6 35 0.39%

support or resistance 226 29 47| 302 3.41%

Percentage 838 105 170| 1113 12.55%
relative 585 70 112 767 8.65%

absolute 253 35 58| 346  3.90%

Option 169 11 22[ 202 2.28%
exercise price 113 5 14 132 1.49%

maturity date 56 6 8 70 0.79%

Indicator 167 22 27| 216 2.44%
Temporal 2364 253 401] 3018 34.03%
date 2079 223 351| 2653 29.92%

time 285 30 50| 365 4.12%

Quantity 741 87 154 982 11.07%
Product/Version 114 14 22[ 150 1.69%
6860 753 1255( 8868 100.00%

Features Task Setting
Topic Classification
Format Sequential Labeling
Position
Keywords
Named Entity Representation
Brown Cluster )
Part-of-speech Skip-Gram
Term Frequency GloVe
Prefixes/ Suffixes ELMo
BERT

Bag-of-Characters
Numeral Information
Recognizers-Text Type
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Models

SVM
MLP
CNN
RNN
RNN + CNN
Attention-based LSTM
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Experimental Results Error Analysis
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Semantic Multilingual &
Understanding Document Level
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Numeral Attachment:
$NE OK NE, last time oil was over $65 you were close to $8.
Giddy-up...

208 THARASMRAILIAL SAARAALE L LORLLE

Busaning
R

PN

Cette révision & Ia baisse de Ja croissance fait suite au brusque
ralentissement de I'économie canadienne A a fin de 2018, avec
une progression de vthme annuel au quatriéme
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Numeral Attachment with Auxiliary Tasks.
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trimestre, et de chiffres décevants pour le début 2019.
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Learning Numeracy

S&P 500 <.SPX> UP 1.53 POINTS, AT
DOW JONES<.DJI> UP 8.70 POINTS, AT
U.S. Q3 GDP rises
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Numeracy-600K: Learning Numeracy for Detecting
Exaggerated Information in Market Comments
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