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An All-In-One NLP
Stock Market Backtester

— we handled all the engineering,
so that you can focus on your model.

Shaochen (Henry) Zhong, Jiaqgi Yu, Mocun Ye
Supervised by Dr. Shuai Xu



Demands
of doing NLP backtesting

 NLP/text-mining is popular for stock market prediction
* Yet it is engineeringly costy to do backtesting
e Gather plain-text data
* Gather market data
 Categorize them in a way that is communicable with each other
* Build a model

e Plot visualization for evaluation



Required Skills

rather deviated from the nature of research

* Website scraping
* Retrieving metadata of the mentioned companies

 Fundamental understanding of stock market: mechanism of exchange, ticker,
etc

* [ransaction logging

* Interactive visualization plotting



Backtesting

Problems with the existing platforms:

* Only one stock per trading strategy
* Unintuitive interface for strategy implementation

* The strategy has to be implemented as a callback function

e No active control over the iteration and the emulation



But with our project,
we will handle all the engineering,
so that you may focus on your research




General Workflow

when using our project
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Trading Backtester
End Result (partially powered by backtesting.py)




Visualization (under development)
Expected End Result

Interactive ove rIay/ s et T
parallel display of NLP/ [ SR S S PO R R
text-mining related i
indicator(s) on top of
the trading signal
visualization.
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