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§ What	are	relevant	Informa'on	Sources?	
- Data,	Structured:	Databases,	APIs,	...	
- Texts,	Unstructured:	News,	AdHocs,	Blogs,	Reports,	Social	Media,	...	

§ What	is	Trading-Relevant	within	Texts?	
- SemanGc	Units	

§  Underlyings,	Indicators,	LocaGons,	People,	...	
- Explicit	InformaGon	

§  Numbers	&	Values:	NormalizaGon,	AbbreviaGons,	Spans,	Units,	...	

- Context	
§  Analyst	RaGngs,	Earnings	Announcements,	Project	Wins,	...	

-  Implicit	InformaGon	
§  Mood	&	Impact:	SenGment,	Impact,	Relevance,	Scoring,	...	

§  ClassificaGon	
§  Linkage	

Trading-Relevant Informa3on
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§ Goals	
-  IdenGfy,	Augment,	Filter	

Seman3c Units I
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Name  Facebook Inc 
HQ  US, California 
Symbol  FB.O 
ISIN  US30303M1027 
Index  NAS 
EPS 2016  4.23 
CURRENCY  USD, $ 

Name    Germany 
CURRENCY    EUR, € 
Language    Deutsch 
Population    81.41m 
GDP 2015    3.356t USD 
Poverty rate  0.10 

Name    Janet Yellen 
Position    Chair of the Federal Reserve 
Birthdate    13.08.1946 
Spouse    Robert Akerlof 

Indicator    Jobless Claims 
Country    US 
2016    275,000 
2015    260,000 



Seman3c Units II
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Seman3c Units III
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Seman3c Units IV
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§ Goals	
- Normalize,	Convert,	Extract	

§  Numbers,	Scales,	Units,	...	

Explicit Informa3on I
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Explicit Informa3on II
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Explicit Informa3on III
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Explicit Informa3on IV
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§ Goals	
- Combine,	Contextualize,	Understand	

Context I
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TERROR	
ATTACK	

PROJECT	
WIN	

ANALYST	
RATING	



Context II
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Context III
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Context IV
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§ Goals	
-  Interprete,	Decompose,	Classify	

Implicit Informa3on I
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Implicit Informa3on II


June	2017	 econob.com	 16	



Implicit Informa3on III
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§ Volkswagen	(VOW3,	DE0007664039)	



§  Findings	
- No	One-Fits-All	

§  Different	Sources	è	Different	Goals	
§  Tailored	Processing	Steps	&	Pipelines	
-  AugmentaGon,	ExtracGon,	InterpretaGon	è	Take	AcGons	

- NLP	Middle	Layer	
§  Text	Processing	+	ApplicaGon-specific	AggregaGon	è	Backend	Unit	
§  ApplicaGon	on	Top	

- Varying	Quality	Requirements	

§  LingRep	–	TextAnalyGcs	
- Customizable,	light-weight,	simple	API	
- Proven	technology	in		

§  Finance,	Insurance,	eHealth,	CommunicaGons,	MarkeGng	
hQp://lingrep.com,	hQp://processing.lingrep.com	

Findings & Background
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§  Trading	on	Textual	InformaGon	

- Financial	Exper'se	EssenGal	
§  Sources	+	Experience	+	Impact	

- Clear	Applica'on	Goals	Required	
§  AnalyGcs	

- Even	Small	Mistakes	are	Expensive	
§  High	Risk	

	
è	No	Absolute	Truth,	but	Good	IndicGon	on	what	has	proven	well	

Take Away Messages
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econob GmbH 
9020 Klagenfurt, Lakeside B01a,  AUSTRIA 

 

+43 650 4113182 

Thank you! 
 

www.econob.com, www.hassler.world 

Marcus Hassler 
CTO 

marcus.hassler@econob.com 
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