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WEEK 1 | €84 28 94&F ANN, TensorFlow, Gradient Descent
WEEK 2,3 Convolutional Neural CNN #4824, CNN %, Capsule networks

Networks (CNN)

Recurrent Neural
WEEK 4 Networks (RNN) RNN, LSTM, GRU

Generative Adversarial | GANs, DCGAN, CGAN, InfoGAN, CycleGAN,

WISIDH & Networks (GANs) StackGAN

AE 70 2470, Convolutional AE, denoising AE,

IR © Autoencoders (AE) sparse AE, contractive AE, variational AE
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I & FA

7o e

1 | ANN +x

Layer, Activation function, Forward/Backward
propagation

2 | TensorFlow

Computational graph, TensorBoard, Keras

3 | Gradient Descent

Stochastic gradient descent, Momentum, ADAM

4 | H9d 92 dA

MNIST digit classification

WEEK 2, 3> Convolutional Neural Netw

orks

I & FA

ZERE

1 | CNN #4484

Stride, Padding, Pooling, Fully connected layers

2 | CNN &

LeNet, AlexNet, VGGNet, GoogleNet

3 | Capsule networks

Capsule networks 7, +%, 7+& WH

4 | CNN dA]

word2vec, doc2vec

WEEK 4> Recurrent Neural Networks

I & FA 74 W&

1| RN Feedforward 7-%¢}¢] x}o]#, Backpropagation through
time, T3 RNN %

2 | LSTM LSTM®] %, Vanishing gradient problem 32

3 | GRU GRU %, Overfitting & 312

4 | RNN oA seqg2seq

WEEK 5> Generative Adversarial Neural Networks

I & FA 74 W&
1 | GANs Discriminative 283} generative =8 7} =}o]Hd
2 | DCGAN GAN®|| convolution %7}

3 | GANs ¥

CGAN, InfoGAN, CycleGAN, StackGAN

4 | GANs 4

=2 A"

WEEK 6> Autoencoders

I e FA

2o W&

1 | AE /1@ 27

AE 7% 3 & ofsf

convolutional AE, denoising AE,

==

2 |AE & 1 sparse AE, contractive AE,
3 | AE &7 2 variational AE

4 | AE oA MNIST o]u] x| 43
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"The DNA of Security Return", Quantitative Finance, vol.15, no.1, pp. 1-17. 2015.
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"Measuring the Dependency between Securities via Factor-ICA Models", Journal of Applied
Finance and Banking, vol. 4, no. 1, 2014.
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"Multi-Variate Estimation and Forecasting with Artificial Neural Networks", 2AF&HQ|=2&, UCSD,
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