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MEBRMAHIETDH 5 Z AR E N7z, Suzuki et al.[6]
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—J5T, 42, BERT ZHWT7F VR FLAKR—}
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M U755 Hl e LT, Hiew et al.[8] 2% 5. Hiew et
al.[8] TIE, 7F A b7 —=XICTHE®D SNS TH % weibo
ZFIH L, BERT THtk 215 L, LSTM % FHu Tk
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AT, A, 71 —267—2 D—4iIZ Transformer
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Ding et al.[9] 23® %. Ding et al.[9] T3, Transformer
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WxziTo7z. ¥z, RRMABT TEREMRAM 7 LIV X L2 fE
A U7=m5e6 e LT, Ahmed et al.[10] 2% %. Ahmed
et al[10] T, +—2 F 5 1 7AEHEEIFNC B LT
ZFRIICH L, Local Outlier Factor 22 d 713y X
LML, BRERIE 2T o 7.
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3.1 Bidirectional Encoder Representations
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1: Positive 0: Neutral 1: Positive
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0: Neutral 0: Neutral 0: Neutral

3.2 Transformer+Time2Vec
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W&o TREXI N, Time2Vec &, LT TERLX
(1a)

n5.
{ (1b)

R RA A 5 — 71230 $ % Time2Vec 1%, t2v ¥ EHE X
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D, Self-Attention ¥ Feed Forward Neural Networks
B ARAENT WS, Transformer 1%, Vaswani et
al.[15] Ik o THRE SNz, F7z, Transformer DR
T —ZADJHHE Wu et al.[16] TIREIN TV 3.
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FlwiT + i)

t2v(7)[7]

Encoder Output Decoder Output

Decoder.

Encoder Input

2 Transformer O 7 —F% 77 F ¥ —

K25 % P 5 Transformer O 7 —F 7 27 F ¥ — XX
2 TRIATE 3. Transformer S O HLIEF IR DI,
MAE (Mean Absolute Error), MSE (Mean Squared
Error), RMSE (Root Mean Squared Error), MSLE
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WEDRBINEZEERM TN XL THD. T—X
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a(@) = (@ — @)"S (@ - @) @)

AWFZEIC BT 5 BMEIE, MEET — X ORKEZ D L1
RET 5. MATREBRAOMEREFAMIX ROC (Re-
ceiver Operating Characteristic) Curve Z W7z, i
#T D AUC (Area Under the Curve) 1% 0 225 1 D#i
FZEr D, 0.7 UETHNRETLOEELREVE XN
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(373,050 ) ZHW3. =227 1L yY ¥ 7IZid IFIS
oM zHEA L. 7= 0ffZ VWb 2010/1
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# 2 Model Comparison
Model MAE MSE RMSE MSLE
Transformer+Time2Vec 0.1186 0.0221 0.1485 0.0071
BiLLSTM 0.2355  0.0684  0.2616  0.0299
LSTM 0.2243  0.0663  0.2574  0.0296
BiGRU 0.2302  0.0688  0.2622  0.0301
GRU 0.2278  0.0684 0.2616  0.0304
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5 Turning Point Detection for All-Industry Po-
larity Index
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6 ROC Curve for All-Industry Polarity Index

61kt 7> ar 3 DREFIEIZBIT S ROC Curve
TH5. AUC DflZ0.82 72> TW53.
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