{ELAL AT M 4% b 7 R 24T N i Al TR PE )R

1L 1

file:///C:/Users/hx/Desktop

TEZR RS I

TR 1

] P AL ARZAT AR A

- W FR

/i) (xiaokeeie@gmail.com) X i (R ik 2 B

2013/04/25

/ppt/prediction ppt. html

2013/4/25 22:46



FEZ A1 AZ W 2% B FH P #1238 47 9 3R] T P4 4] H% file:///C:/Users/hx/Desktop/ppt/prediction ppt. html

59 24 I 45 5 5T 6 JLA 77 T

ALy

1L 1| 2013/4/25 22:47



FEZ A1 AZ W 2% B FH P #1238 47 9 3R] T P4 4] H% file:///C:/Users/hx/Desktop/ppt/prediction ppt. html

MAREH, TEAE

T (forecasting) EFiit AR KRFLHH—TTER, —TTE2E. B8
B OREE Ty SR I AR AR R AME SRR . B A] BLE Xt
v R A= RR R

TR P B R SORAE T e BEETE H AR 2 MU R &tk L
IR ERE BRI RI T E T B EEBHER IR s i %5
WL SEVDIBAT HH BIA PR R SOk Jeia sy, WU 20 v] fe B A b A i
Ol 2 AROR SRV R R I F AT B, $2 H 20l LR AR 254X
RIETTSH, ZFEHUENNTEA 7 IEIRYS, (AR REH 1 en
P .

Reference:http://wiki.mbalib.com/wiki/%0E9%%0A2°/0849/0E6°/0B5°/08B

1L 1| 2013/4/25 22:47



FEZ A1 AZ W 2% B FH P #1238 47 9 3R] T P4 4] H% file:///C:/Users/hx/Desktop/ppt/prediction ppt. html

T A] DA B Fe A T

Chaos 4
él P An Interdisciplinary Journal of HonlanIV' o«

What your peers have been reading...

A Listing of the Most Read Articles in 2012 published in Chaos

Predicting the outcome of roulette
Michael Small and Ghi Kong Tse

Chaos 22, 033150 (2012)

1L 1| 2013/4/25 22:47



FEZRAL A 4t I P AR 24T 9 I ml TP IR

file:///C:/Users/hx/Desktop/ppt/prediction ppt. html

PRI AT CARaw . 3= TR

pe: =]

1042

EXE 4es30.2
#%102.9

806
ER4.84

- 8:07

EXEl5.14

1022

1££530.3
#£102.9

8:31

12228

ELEl e430.4
#£102.9

8: 37

ERas1a
194 E

X3 e30.2
#2102.9

9: 02

1522
1£££30.3

#£102.9

EEERN RpEER D

POl FEZ Hh :R

12 R [E [E 2% b 7 & N 2E

# F 9844045
HEERIORLL ERE

K= A~ B

L= B8 4H20H

8: 02 _
ERA7.0%
1328
1££30.3
##103.0

9:39

1728

££30.1
%2102.9

9:37

429&

1542

EX3 4=30.3
#£102.9

9:26

ER4.4s

1722

EE: e=30.2
#*#£102.9

9: 20

EXl4.64

1928

L3 4£430.2
%42102.9

9:11

EFl4.3%
1642
1££530.2

#*%102.8

2013/4/25 22:48



FEZ A1 AZ W 2% B FH P #1238 47 9 3R] T P4 4] H% file:///C:/Users/hx/Desktop/ppt/prediction ppt. html

1L 1| 2013/4/25 22:48



FEZ A1 AZ W 2% B FH P #1238 47 9 3R] T P4 4] H% file:///C:/Users/hx/Desktop/ppt/prediction ppt. html

1L 1| 2013/4/25 22:48



{ELAL AT M 4% b 7 R 24T N i Al TR PE )R file:///C:/Users

1L 1|

o) s BATT B TR FE 1 T 7

SEVEIOREE: Al

BAS IR T VR AT TN PR AR 11 _E PR
&1 MELE b EEBCS R v (K 55

& 15 X H de FL e R T 0 i SR REAT et

HE 75 7 21 g5 AT TR AR A I AR H

/

/

/hx/Desktop/ppt/predict

ion ppt. html

2013/4/25 22:49



FEZ A1 AZ W 2% B FH P #1238 47 9 3R] T P4 4] H% file:///C:/Users/hx/Desktop/ppt/prediction ppt. html

1E 254132 WX 2% FH 1R T ) 7

® IR 2% I ) B g TR AT T A TR
® TJREMIZE ERIAT A TRINAIE SA% FE

1L 1| 2013/4/25 22:49



FEZRAL A 4t I P AR 24T 9 I ml TP IR

1L 1|

12549 X 4% e ) B T

R EE IS T AN TR TR R A R S A R OR R B
WRERUE RS AR, IR MR fIE 1 AL A P2 B P Z TR O AR
CHERNHE R AR A0 HOTEAL,  IXFPE s f B 4L 48 B P )%
R, BATIR L LA G5 1) 25

. & ]

file:///C:/Users/hx/Desktop/ppt/prediction ppt. html

2013/4/25 22:49



FEZRAL A 4t I P AR 24T 9 I ml TP IR

H L) )R

file:///C:/Users/hx/Desktop/ppt/prediction ppt. html

o i T S 9%

1 10MET T S EEME 2RISR
A FR ' £ FF £ X
A4 g KN A _ lrenro)
JECN) o7 r@NI) FligkRHD) v max {k(x), k()]
Salton . _[TONLG)| | LAN- L _lremnro))
fript W k(x)x k() 11 T T k() x k()
Jaccard . ‘F(I)HF(J’)‘ Lot iR _
R ST IrUrQy)| | #eat! Ty =S L)
Sorenson 2 ‘F ()N (p) A g I
b2 Sxy = fibn Sy
FERCY o k(x)+k(») (AHA)[H] E ZEF;F{J:) 28(2)
K RES l
sl TONFO) (a5 - %
El:Eq:ﬂ_[z-tl] 7 min te(x), k(y)} PRRA)™ zel(x)((y) )
HPI )

2013/4/25 22:50



FEZFE AT W 28 1 R P #2247 9 i) Rl TR ) 7% file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

] EU B 2% T i i T S VR I I 55

=3 108 E T T 2 HEME R BRI
TE6/™ P 4% % 2% T AR OB FE LA

Index PPI1 NS Gnd PB INT USAIr

CN 0.889 0.933 0.590 0.925 0.559 0.937
Salton 0.869 0.911 0.585 0.874 0.552 0.898
Jaccard 0.888 0.933 0.590 0.882 0.559 0.901
Sorensen  (.888 0.933 0.290 0.881 0.559 0.902

HPI 0.868 0.911 0.585 0.852 0.552 0.857
HDI 0.888 0.933 0.590 0.877 0.559 0.895
LHN-I 0.866 0.911 0.585 BT g 0.552 0.758
PA 0.828 0.623 0.446 0.907 0.464 0.886
AA 0.888 0.932 0.590 0.922 0.559 0.925

RA 0.890 0.933 0.590 0.931 0.559 0.955

n r i u A ANAN 44N 47T N N44

1L 1 2013/4/25 22:52



FEZFE AT W 28 1 R P #2247 9 i) Rl TR ) 7% file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

75 T S T 5 0 R

Flickr
0.6} —— Facebook |-
—0— ASCONN

2 3 4 5 6 7
Distance(hops)

1L 1| 2013/4/25 22:52



FEZRAE AT W 2% b 7 412247 D9 B R] T T4 4T P8 file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

fne] i3t HAVE

1L 1| 2013/4/25 22:53



FEZRAL A 4t I P AR 24T 9 I ml TP IR

file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

Ut e B e TR ) &5 R

N

0.95]

||||||||||||||||||||||||||||||||||||||||||||||||||||||||

.........

0.9}

----- CN
x  ExpCN
PA
0.85] LocalPA

0.8}

0.001 0.01 0.1 BE

2013/4/25 22:53



FEZFE AT W 28 1 R P #2247 9 i) Rl TR ) 7% file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

H—E Rt IAREE R

(a) ARLEH) M 2% (b) i A £k A& 0T 18] - 71] A9 25 40 ) 25

EiEk - o

A K .

,t1 ‘i:Z ,iS
(c) %Il & 254 M 2%

1L 1| 2013/4/25 22:53



FEZFE AT W 28 1 R P #2247 9 i) Rl TR ) 7% file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

2.1 Be A1 3 I 45 )47 D9 T

— R IC K T AR R S AR P 3R R 2 5 0
B OREWE, BOEHEE S EFIR S EET N, X
Beatiid 7 Atag g B P S A 2 517 R0, seR T P
FEAZTNRE, PRI AL T AL AT HE R 4%

1L 1| 2013/4/25 22:53



FEZFE AT W 28 1 R P #2247 9 i) Rl TR ) 7% file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

T ge A1 3 W 2%

Yﬁ o RE 25 ‘ﬁu R R 25

M

1L 1| 2013/4/25 22:54

111
I




FEZFE AT W 28 1 R P #2247 9 i) Rl TR ) 7% file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

B BB s AR A 7 5 Bl

1010101

1L 1| 2013/4/25 22:54



FEZFE AT W 28 1 R P #2247 9 i) Rl TR ) 7% file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

BT 52 % W 48 1O e 18] P 371 T3

DETT E

Vi 2l
" il
AN\ B .
. ﬂ] 1A &7

~POVLF
o

BKI?{F “‘i—.i!:"ﬁ'i‘l."-b‘l‘;f bMLYF
AIFLF “@"*. F Dy -
BOBJF '-"""*-}!\I'"::zl:“':’ AOAF
*.
EMR

b HOBUE FTYNLF
({ s s T ARF
!-‘}f‘{/ﬁiﬂ o WRIE / ETEG
YR N — NS
S 't"&-
> - SRR "
= -“‘"‘ “MFIFF
._" / \\ “RINRF

v e =AY

}i‘i';-"“ 5l
ST A

THOZF S L

L2
TRORAF

1L 1| 2013/4/25 22:54



FEZRAL A 4t I P AR 24T 9 I ml TP IR

BT 2 W 45 1 B 18] 1 P
o

-n (lag)

text Mood indicators (daily)
analysis (1) OpinionFinder
—"\/-—‘\f\/‘ / Granger F-statistic
Twitter causality p-value @
(2) G-POMS (6 dim.)
predicted
(3) DJIA = -t-'l- ': value MAPE @
DJIA /“‘\/\/\,\ : Lo Direction %
| t'3 :
normalization Stock market (daily) \ :
t=0 |
| value T

Reference: Journal of computational science, 2:1-8, 2011.

file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

2013/4/25 22:55



FEZFE AT W 28 1 R P #2247 9 i) Rl TR ) 7% file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

RF 5 B 18] P 371 = B 0 1) et

® HETTHIL T —IKALSAT NI B
® He G RIEAT I 8] Fr A1) B AL HH AL 2SR &

1L 1| 2013/4/25 22:55



FEZFE AT W 28 1 R P #2247 9 i) Rl TR ) 7% file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

PR T — R4 AT NI R

N B AR 1 93% 2 1T LS i)

TR e
R @ -
= e . - il ]
y 3 S s =B
-—

& (3 o o -' -
= % _ - B -
g i e
- L] —
® l-l--. :' .._ — L - -
o s
—
¥
L - e i
“@.. e = g s
— -'.- = -
-, '—'F'.' - -, ﬂl: -] “n-
It e A i —
. e B i ~ey & e
el Pkl ) )
> gy iz -3 r 2t -
e -
= - -l s —
e Gy oF
o a . - =t el T
- " -
L g eis
- ol
4 “ e = g ." v
A - o =
k-3 - J,,.' - - el
B e e
- i :
s -'h": - — T

1L 1| 2013/4/25 22:56



TELEAL AT W 2% | P 413247 9 B AT T 44 41 4R file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

BT BME R T

1L 1| 2013/4/25 22:56



FEZFE AT W 28 1 R P #2247 9 i) Rl TR ) 7% file:///C:/Users/hx/AppData/Local/Pandoc/prediction ppt. html

B TS 2008 B i A P 14

(o))
o
1

PN
o
1

Frequency
Frequency

20+

Entropy Entropy

(a) Conversation :1 (b) Location Check-in

Reference: Sci.Rep. 2:633, 2012.

1L 1| 2013/4/25 22:56



FEZRAL A 4t I P AR 24T 9 I ml TP IR

ETHEBBELEMLRZRR

Information transfer can also be written as the mutual
information between Y’s present and X'’s past, conditioned
on Y'’s past.

T v = H(Y: 1 X0

Because of the conditioning on Y’s past, the transfer entropy
is asymmetric, as opposed to standard mutual information,
and thus better suited for characterizing directed informa-
tion transfer. This captures the intuition that we are only
interested in information about Y that is explained by X
but cannot be explained by Y’s own history.
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