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Classification based on business segments of causal information and extraction of
performance sentences from summary of financial statements

FERHEANT EHEe D SatigRAd 2 LA

Taketo Murano', Hiroyuki Sakai', Hiroki Sakaji?, and Junichi Eguchi?

VAR BRLAEES IR SR AR
! Department of Computer and Information Science, Faculty of Science and Technology,
Seikei University
2RO R
2 The University of Tokyo
S RFGER B EFEE R A St

3 Daiwa Asset Management

Abstract: In this research, we propose a method to automatically classify sentences including causal
information concerning business performance (e.g. “Orders of semiconductor manufacturing equipment
were good.”) extracted from summary of financial statements of companies based on business segments of
the companies. Moreover, we propose a method to extract performance sentences from summary of
financial statements. For example, the sentences including causal information extracted form summaries of
financial statements of SUBARU Co., Ltd. are classified to either “automobile” segment or “aerospace”
segment. In addition, our method extracts performance sentences, e.g. “Sales were ¥3,262.0 billion, an
increase of ¥93.7 billion (2.9%) compared with the previous fiscal year.”, by deep learning and

automatically generates training data.
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