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Building a Financial Polarity Dictionary for News Analytics Using

Stock Price Information on Chinese Stock Markets
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Abstract: The paper proposes a method of building a sentiment dictionary using news and stock prices in

China markets by textual analysis in finance. In order to obtain the amount of word polarities, we
associated the frequencies of the news’ one-hot wordlist to the abnormal change rate of stock prices on
the publish date which is calculated by the method of the event study. We conducted the support vector
regression (SVR) and build a sentiment dictionary with polarity data from learners. Furthermore, we
attempt to predict the news polarities by using the sentiment dictionary.
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