
Sentiment analysis for financial market needs

to address three questions as below:

Experimental results

• Sentiment Heatmap for 40 Industries (2013-2023)

A Multi-Level Sentiment Analysis Framework for Financial Texts
Yiwei Liu, Junbo Wang, Lei Long, Xin Li, Ruiting Ma, Yuankai Wu, Xuebin Chen

Code Available

• How to precisely analyze the sentiment of

entities with different polarities from a firm-

specific view under subtle and complex contexts

within the same text?

• How to derive the sentiment transmitted from

the broader industry environment to related

firms from an industry-specific view?

• How to capture the duration of text sentiment by

considering its latency and persistence, enabling

individual texts to interact with others and

diffuse their effect to the entire time series?

Multi-Level Sentiment Analysis Framework

• Industry Sentiment Time Series Decomposition

of Automobile (2013-2023)

• Empirical results on the forecasting target

• Component ablation results

• Comparison results of duration function

• Visualization of sentiment dynamics of defaulted

bonds preceding defaults


	幻灯片 1

