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Abstract. We used the automatic keyword extraction algorithm to identify the key events of the
obtained news reports and get 45 key events. We further defined the method of calculating the
relevance of events, applying the lexical field theory, and build an event correlation network.

Then we used change point analysis to extract the stage change of the market index. The common
parts of the various algorithm frameworks and research objects are regarded as reliable change points,
and the time of a change point is used to screen the 45 key events, and the seven majors in 2017 are
obtained.

Finally, we use event research to analyze the impact of these seven key events on the market's yield
and the differences between these effects. optional.
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Binseg PELT
2017-02-09 2017-02-08 2017-02-09 2.11-2.20 IE M 2 A0 P %
2017-06-06 2017-06-06 2017-06-06 6.1 AR B A A AT
2017-06-20 2017-06-22 6.20 AN AMSCI
2017-07-18 2017-07-18 7.18 VAR S5 %
2017-08-24 2017-08-24 2017-08-25 8.20-8.24 I VR 5T 22 R 1
2017-10-11 2017-10-10 10.10 > G A E AT ML BT =
W R 2017-11-20 PR A
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IE WS &7 RS 2.11-2.20 2.5-2.28 1.4-2.4
BB R AR 6.1 5.24-6.7 3.23-5.23
AR A AMSCI 6.20 6.13-6.26 4.12-6.12
BNMEARFEBRS % 7.18 7.12-7.25 5.11-7.11
BERSUT R H 8.20-8.24 8.17-9.2 6.16-8.16
FEBFTABETVAIE S 10.10 9.27-10.17 7.26-9.26
BETR R A 11.17 11.12-11.24 9.11-11.11
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I WS 2 B P Ak 0.022 0.030 0.008
PRRE BT R AR 0.005 0.023 0.008
A4 AMSCI -0.001 0.033 0.010
BV AR 2 2K 5% -0.008 0.021 0.007
BRI TR U S5 0.005 0.021 0.006
o G A AT L BT 0.009 0.021 0.009
TE B R A -0.004 0.033 0.012
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