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* Text mining books

* Mining text data (2012),

* Foundations Of statist
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Resources (more in subsequent slies):

+ Natural language toolkit (NLTK): Python-based open sq
http://www.nitk.org/

Stanford NLP Group (Java): POS tagger, named entity
temporal tagging, relation extractor, http:/inip.stanford.c
P\ GATE (Java): Open source tools, hitpsJ/gate.ac.uk/

E \allet (Java): Latent Dirichlet allocation (LDA), condifi
2Id (CRF), text classification, hitp://malet.cs.umass &
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CRETA News

CRETA

CRETA is honored to announce that Liang-Gee Chen (National Taiwan University),
Shi-Kuan Chen (National Taiwan University), Shu-Heng Chen (National Chengchi Uni-
versity), Sheng-Cheng Hu (Academia Sinica), Chao-Hsi Huang (National Tsing Hua
University), Kamhon Kan (Academia Sinica), Hung-Jen Wang (National Taiwan Uni-
versity), and Min-Teh Yu (National Chiao Tung University) have agreed to serve on the
Advisory Committee of CRETA. The 2016 CRETA Advisory Committee Meeting was
held on May 5, 2016 on NTU campus, and the achievements and the future develop-
ment plans of CRETA were discussed.

¢ Future Event

October 29 (Saturday) 2016

2016 Taiwan Econometric Society Annual Conference

Taiwan Econometric Society (TES) is now calling for paper for the 2016 TES Annual
Conference. The annual conference will be held at College of Social Sciences, National
Taiwan University. We are honored to invite Prof. Bernard Y. Yeung (National Univer-
sity of Singapore) and Prof. Da-Nien Liu (Chung-Hua Institution for Economic Re-
search) as our keynote speakers. For details, please refer to TES website: http://

www.tesociety.org.tw/main.php.




Academic Events

¢ Hosted by CRETA CRETA

March 8 (Tuesday) 2016
TABF-NTU-Fubon Fintech and Blockchain Conference

"'quljiﬂﬂgﬂi\uij CRETA, Fubon Financial Holdings, and Taiwan
Acadamy of Banking and Finance hosted “TABF-
NTU-Fubon Fintech and Blockchain Conference” on
March 8, 2016. This conference , which consists of 5
speeches and 1 panel session, aimed to discuss the
techniques and the applications of FinTech. The first
speech was given by Prof. Chun-Ming Kuan
(National Taiwan University). Prof. Kuan briefly in-
troduced the concepts of ‘“Shared Ledger” and

LT}

“BlockChain”. He shared his opinion about the oppor-
tunity and the challenge FinTech will face in the fu-
ture and also proposed a new structure for FinTech
development based on these concepts.

The second and the third speeches were addressed
by Mr. Xiang-Chen Lee (Fubon Financial) and Mr.
Zhi-Ke Que (Industrial Technology Research Insti-
tute) respectively. They introduced the current appli-
cation and potential future development of FinTech,
including new concepts proposed by Mr. Que, such as
“GIME” and “My Net Worth”. The fourth speech was
given by Mr. Thomas Hu (Kyber Capital). Mr. Hu in-
troduced the technical details of BlockChain and
demonstrated how we can apply such techniques to
the capital markets. The last speech was presented by
Mr. Yu-Chun Liu (EasyCard Corporation). Mr. Liu
talked about the application of BlockChain on crowd-
funding and P2P lending platform.
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In addition, we were grateful to have Mr. Alex Liu
(MaiCoin), Mr. JL van der Velde (Bitfinex), Mr.
Craig Sellars (Bitfinex), and Mr. Danny Yang
(BlockSeer) as our chair and discussants of the panel
session. The discussion was mainly about the pro-
spects of FinTech, and the panelists also explained
some latest concepts of the FinTech application, such
as “Tether”.
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Academic Events

CRETA

July 15 (Friday) 2016
International Excellent Scholar Seminar
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We invited Prof. MacMinn (National Chengchi University & University of Texas) to give
a talk on “Longevity Risk: An Economist's Perspective”. We were also honored to have
Prof. Li-Ling Wang (National Chengchi University) and Prof. Larry Y. Tzeng (National Tai-
wan University) to provide opening remarks and act as the chair on this seminar.

Prof. MacMinn is an outstanding scholar on insurance and finance and has published pa-
pers in several prestigious journals, such as Geneva Risk and Insurance Review, Insurance:
Mathematics and Economics, Journal of Finance, Journal of Political Economy, Journal of
Risk and Insurance, Quarterly Journal of Economics, etc. Prof. MacMinn provided a com-
plete introduction on the longevity risk, including its importance and how to transfer such
risk. All participants enjoyed the speech very much .




Academic Events

¢ Routine Workshop-WETA

K
Elerenceg and Resources

* Text Mining books
* Mining text at,

Resources (more in subsequent slies):

Natural language toolkit (NLTK): Python-based open sq
http:/www.nitk.org

Stanford NLP Group (Java): POS tagger, named entity
temporal tagging, relation exiractor, http:/inip.stanford.s
(Java): Open source tools, hitps://gate.ac.uk!

LR |llet (Java): Latent Dirichlet allocation (LDA), condifi
8- (d (CRF), text classification, http://mallet.cs.umass.&

In WETA in March, Prof. Hsin-Han Shen (National Central University) gave a talk about the
recent empirical research in executive compensation. Prof. Shen categorized the related litera-
tures in three aspects: the determinant of the level and structure of executive compensation, the
incentive effect of equity-based compensation, and the incentive effect of other dimensions of
compensation arrangement.

For the determinant of the level and structure of executive compensation, Prof. Shen dis-
cussed points of views, such as managerial power, optimal contract design, and peer group
benchmarking. For the incentive effect of equity-based compensation, Prof. Shen introduced
variables such as equity delta and compensation vega, which can serve as proxies for CEO in-
centive and CEO risk attitude. Lastly, for the incentive effect of other compensations, Prof. Shen
talked about popular recent studies, such as inside debt and CEO overconfidence. Prof. Shen al-
so gave advices regarding the future research in the area of CEO compensation; the audience
found them very helpful.

In WETA in April, Prof. Yuya Sasaki (Johns Hopkins University) focused on the recent ad-
vancement in nonlinear models of measurement errors. Prof. Sasaki first reviewed the traditional
approach in estimating the measurement errors using linear models and showed the limitation of
linear models when conducting empirical research. Then, He introduced how to estimate the
measurement errors in nonlinear models and nonseparable models. Finally, Prof. Sasaki used
several research papers as examples to show us how to apply these methods in practice.

In WETA in May, Prof. Hsing-Ming Lu (National Taiwan University) was invited to talk
about the latest text mining algorithms and their applications. Prof. Lu’s lecture consisted three
major topics: information extraction, opinion mining and sentiment analysis, and topic mining.
He gave a brief introduction to each topic, discussing both practical applications and technical
issues. The main goal of information extraction is to identify important entities in an article and
determine the relationships among them, while opinion mining aims to determine whether the
opinion or comment (for certain product) in an article is positive or negative. As for topic min-
ing, its goal is to determine important topics in certain articles and assign weights to these top-
ics. Text mining has become a very popular and important technique for researchers; there were
heated discussions during the presentation.
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