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Proper Nouns

Textual Analysis

Error Analysis

R. Schumaker, H. Chen, Computer, vol. 43, no. 1, pp. 51-56, 2010

Stock Quote Analysis
i | Price at Article Release:
] $15.65

+20min Actual Price
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System Output
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R. Schumaker, H. Chen, Computer, vol. 43, no. 1, pp. 51-56, 2010
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Return
ProFunds Ultra Japan Inv (UJPIX) 24.73%
ProFunds Ultra Japan Svc (UJPSX) 24.59%)
American Century Global Gold Adv (ACGGX) 12.96%)
American Century Global Gold Inv (BGEIX) 12.93%

L AN ||AZFinText 8.50%) |
J:b[‘ 1 O*i@??/}‘ D Quantitative Advisors Emerging Markets Instl (QEMAX) L 8.16%
A Quantitative Advisors Emerging Markets Shs (QFFOX) 8.15%
IH64EKOB I SreEhe sk
Lord Abbett Small-Cap Value Y (LRSYX) 5.22%)
i Lord Abbett Small-Cap Value A (LRSCX) 5.19%)
AFEﬁ?f)ii% HLTW3 Quantitative Advisors Foreign Value Insti (QFVIX) 4.99%)
7 \ F J:IO % tl ? ﬁjz {f . Quantitative Advisors Foreign Value Shs (QFVOX) 4.95%)
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Table 1. Simulated Trading results of the Top 10 Quants

i Return
(AZFinText 8.50%
S&PSOO%MOD Vanguard Growth & Income (VQNPX) 6.44%
AWANE V3 BlackRock Investment Trust Portfolio Inv A (CEIAX) 5.48%

|}

77/]\ch:14‘[‘ RiverSource Disciplined Equity Fund (ALEIX) 4 69%

Table 2. Simulated Trading results of S&P 500 quants
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J. Bollen;H. Mao;X.-J. Zeng. Journal of Computational Science 2 (1), 1-8, 2011
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Silver D. et al. Mastering the game of Go with deep neural networks and tree search. Nature, vol. 529, no.7587, pp 484-489, 2016

Izumi lab., Grad. School of 13
Engineering, The University of Tokyo
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20| PsychologicalLineNarrow -0.79
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23| HLBandShort -2.02
24| GoldenCrossShort -5.64
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