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Creation of a Text Classification Model using Securities Report and
development of Performance Forecasting Application
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TAKAHIRO BABAZ

Abstract: Performance varies depending on multiple factors. In addition, it’s required to analyze the ac-
cumulated data to grasp the trend of business performance at an early stage. Securities reports contain a
variety of information on financial and business conditions, including corporate information. If we can utilize
these textual data, we can efficiently forecast and select growing companies. In this study, we will create
a model that can predict the performance of companies using a binary classification of growing and non-
growing companies. We then aim to develop a performance forecasting application that can select growing
companies from texts containing management and financial information.
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Table 1 Definition of features.
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Table 2 Information needed for annotations.

G K
HOBEALLR (WIEZE - Btk THIME) —HE8EA X 100

HOBEAM R SRR - (WIEPE-HTPRTRIHE) X 100
HEEALR:E YA A AR

HOBEAMGRE | HHEFE-ATHFEEE

IR AR MR - R S M1 Zaliho

4.2 ETILOFEEH

ER L7727 =&ty bE b I K 2B EMGE 9]
12X BEHIZ AT o 72, Bk K 798158 2 MGE T LA - 57
fili7 — & D E| % EE ATV, 2D % b - Tl 21T
5. K e LT, BMZEHBDOLEERR R 2L TEDF FITk
3508 TE 5D, EFLOEEENSHET . 46
&, T—&E 5B LTiTo . 20807 — 214
B Z2DEEIZOVWTIEE 3 ITRT.

%3 nEHROT—X
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ZDFFE L LT num train epoch=>50, learning rate=2e-5,
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Table 4 Average results for each indicator.

IEf##R (Accuracy) | 0.659

HEH (Precision) | 0.641
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F f# (F1 score) 0.684
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Table 5 Confusion matrix result.
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