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PROBLEM STATEMENT
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• The current hybrid model's performance in financial sentiment analysis can be improved by 

adding additional features extracted from social media posts.

• Incorporate a new set of features extracted from the sentiment analysis of financial social 
media posts from Pulse using TinyBert and a Hierarchical Query-driven Attention 
Network (HQAN).

GOAL



HYBRID MODEL 3



DATASET

● DATASET: Telegram Financial Sentiment (RU) 
(3000 samples) 

● Built a dataset from Pulse publications by 
extracting and labeling financial sentiment

● Compiled 500 samples from Pulse posts with 
ticker-based labeling

● 308 000 samples in general



SUMMARIZATION 
ATTEMPT

● Tried summarization of texts using when len(text) > 500 → TOO SLOW

● Use ±2 sentences around main ticker → TOO SLOW

● Didn’t improve clarity

● So instead considered windows of words around main ticker

● Main tickers: SBER, LKOH, MTSS, GMKN, AFLT, MOEX



MODELS COMPARED
● RUBERT-BASE-CASED-SENTIMENT

● RUBERT-TINY2-RUSSIAN-FINANCIAL-SENTIMENT

● Tested on custom dataset



● Up to 15 epoches

● Best results at 4 epoches

FINE-TUNING RESULTS



WHAT’S NEXT

● More hyperparameter tuning (Only 1 ticker per text, length of window)

● Expand custom dataset 500+

● Explore and study Interpretable Financial Sentiment Analysis with HQAN

● Compare models by Accuracy and F-1 score
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