&) = 1 # x4

NATIONAL TSING HUA UNIVERSITY

MFB & A REHEE

H# - 108497
RELH - BB
BAH L - %

2019/9/30

B = # g 3 42 4 41

NATIONAL TSING HUA UNIVERSITY

m ER/MEBEHANE
® iR A7 FH
o HETm E N
® & EH

B BRI 57 AR
o &tk
® LAZk
o FE ik

E R
o EH TN
® Shiny 7+ $2

© NATIONAL TSING HUA UNIVERSITY 2019/9/30



=W Y

NATIONAL TSING HUA UNIVERSITY

P

o T EERES

o Bt

® RREEHR

® FH 5k
A AEA

o #HiF

® X F

® B/ 1%

® 5

©NATIONALTSING HUA UNIVERSITY

&) = Hf 3 4

NATIONAL TSING HUA UNIVERSITY

MFB & A R84

Al 108410 4
RELH - BB
B L W R

2019/9/30

2019/10/30



B == Hf 3

B TR E R RRET K
® /¢ TEJ. Bloomberg 5 3 4 & Hui¥
® LR 4o B AR T
® LR e Az XS4 EE T K
® Google Tools
= TR
® /it FRED, ECB, Yahoo Finance, Qanda T #% 37 #}
® S HBE Rk PA P B BEARAT ] A fp)

. ® Google Tools T # &+

©NATIONAL TSING HUA UNIVERSITY 2019/10/30

ENTE

NATIONAL TSING HUA UNIVERSITY

MFB 4 A iz |

H#f:108 $£11 4
RELHB BB
BB LE - BAE

2019/12.2




) B =W £ g

NATIONAL TSING HUA UNIVERSITY

B Data Summary
® R #Et
LAAR: PH#H - REE - BEFEGART
2. H b 0 - F 4~ Chaikinvolatility ~ close-to-close volatility &

B Data Manipulation
® AHFEMBAARE
o HiH A I anh - BMEN
® 3 F 45 #) (text mining): Chinese Corpus
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B Probability Models

® [ Bt 33 8 (Association Rules)

e H X =3¢ (Bayes Theorem)

® E & B & 4 %8 (Naive Bayes)

® VaR{& (Valueat Risk)$2 78 #A 43 4= (Expected Shortfall)
B Statistical Models

® BCG4

® na] T ERREE  KEHEYHEA

® 3 b B A8# 7k (Monte Carlo Simulation)
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B Text Mining
® £ EPUBAZEH
e FOMC Minutes 5-#7
® 4 753 % & 2 (Natural Language Processing)
® % f# 3 & 547 (Latent Semantic Analysis)

® & 4 71 (Sentiment Analysis)
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