Text Mining in Economics

Stephen Hansen, stephen.hansen@imperial.ac.uk

September 13, 2022: 1pmto 4.30 pm
September 14, 2022: 9amto 12.30 pm

There is no one source that covers all of the material in the course. Grimmer and Stewart
(2013), Bholat et al. (2015), and Gentzkow et al. (2019a) are survey articles that provide

accessible introductions to text mining.

2 Lecture 1: Introduction to Text Data

e Tetlock (2007), Loughran and Mcdonald (2011), Shapiro et al. (2020), Nyman et al.
(2021)

e Baker et al. (2016)

e Hassan et al. (2019)

3 Leciure 2: Word Embeddings
e Deerwester et a.. (1990)
e Mikolov et al. (2013a,b)
e Ash et al. (2020)

e Hansen et al. (2021)

4 Lecture 3: Text Regression
e Taddy (2013, 2015)
e Gentzkow et al. (2019b)

e Davis et al. (2020)

5 Lecture 4: Latent Variable Models
e Blei et al. (2003)

e Hansen et al. (2018)



Mueller and Rauh (2018)
Larsen and Thorsrud (2019), Thorsrud (2020)
Bandiera et al. (2020)

Roberts et al. (2014, 2016)
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