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ANN(Artificial Neural Networks)/DNN(Deep Neural Networks) 2H
1) Eild 2¥¢ Fo 74 24

- Layers, Neurons

- Activation function
- Optimizer
- Error-back propagation
2) 2 80=
WEEK 1 o o )
- Batch, Epoch, Overfitting, Normalization, Dropout, Learning
rate, Regularization, Validation
3) Held 2¥ol 7|28 8

- Regression

Classification
4) 25 oA 1 X SFRYE oH| o F
5) AT oA 2: ZI(H 24
CNN(Convolutional Neural Networks) 28
1) CNN 2 F8 74 82
- filter,

- stride,
WEEK 2 - pooling
2) CNNEHO| EYI xtEd
- Dense 7+Z& Z7|
- Weight sharing
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RNN(Recurrent Neural Networks) 23
1) RNN Edo| = 4 a4

L =8 17X Elman Form, Jordan Form

- Backpropagation through time(BPTT)
2) RNN 2o| EFat AtEd
- Vanishing/Exploding gradients
- Weight sharing
WEEK 3 3) RNN 22| ofF 7
- Long short-term memory (LSTM)
- Gated recurrent unit (GRU)
- Peephole LSTM
4) HE T=
- Bidirectional RNNs
- Stateful RNNs

5) A& OfAl: Sentiment analysis

Auto Encoder 2
1) Auto Encoder 2% 0O}0|C|0f
2) AE 2Y RYE S3a oA
=

- Vanilla AE: N =&
WEEK 4
- Sparse AE
- Denoising AE: 32l O|O|X| ¢
- Stacked AE: &S XA
- Variational AE
GANs(Generative Adversarial Networks) 2
1) GANs 239| 0to|C|of
2) Deep convolutional GANs(DCGAN)
3) ™ GANs 2
WEEK 5
- SRGAN
- CycleGAN
- InfoGAN
4) 4% O|X: CycleGANS 0|83t Y AtXIO| AE Mzt =7t
Azl | Zol =5t 53y M3
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- &% 1: The UCI repository of machine learning databases

(http://www.ics.uci.edu/~mlearn/MLRepository.html)

- A5 2. MNIST(Modified National Institute of Standard and Technology) dataset
> 23X} CIFAR-10 dataset (https://www.cs.toronto. edu/~kriz/cifarhtml) s

> 33Xt Amazon, IMDB, YelpOlAl Z=E3t 3000 12| 2|5 Xt2. 02 20, 1

rlo

HZHA|
> 43 XE MNIST (Modified National Institute of Standard and Technology) dataset

> 53X} https:// www.tensorflow.org/datasets/catalog/cycle_gan.F
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ANN(Artificial Neural Networks):
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DNN(Deep Neural Networks):
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CNN(Convolutional Neural Networks)
S ETY ANN ZHO| Dense RS E7|5t1 ME 72 HEE X|H mHED
AZAA T= 2. O[0|X| HIO|E XMz|o FHoHt d5=
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RNN(Recurrent Neural Networks)

w3hM AT ANN 2| Feed-forward +EE ZE7|6t0 EHE = 2HS0|A

MZE OES A7l Fx. 7|9s8E X4 10| Ho[E Xe[of Est o
o

*Feed-forward: R HLUSE 2HES HN SHS 22 of Lo 20 M}

Auto Encoder

e F2et 2d X3 =4 78S 0[83510] Hojy ZHESHA HAY = U=
22 NOILE 2. ATOIE XKV ENEI0E S ote FRIZey

AN FS ARSI} BHS T,

GANs(Generative Adversarial Networks)

MOPE A4 2% CNN L RNN S 23 20| Xzsts 02|59 HHE
LEYMA L2|ES O|8SHX|TE GANs = H|X|k3otE Yne[E2 AH8E. ME OHE
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"The DNA of Security Return”, Quantitative Finance, vol.15, no.1, pp. 1-17. 2015.

"=9E DNAE 0|8%t F8AIY &4 LH-E", XHREAT, vol 2, no.1, pp 82-106, 2014.
"Measuring the Dependency between Securities via Factor-ICA Models", Journal of Applied Finance
and Banking, vol. 4, no. 1, 2014.
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