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AADEHORRICKELGHEES A DEHEMHR: 2015 £
EEDILSY T2+ ATy T (CDS)., EEEREMIEH(CRB) .
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performance (net profit deduct MI JPYMio)
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CRB Index
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¥Rl (Share) FZI+A% THRETEEYE] 279 MHERE 0.74, FHREE: 1415 (BEHE3I B & Ufsa)

B2

Estimate Std. Error t value Pr(>|t])
(Intercept) 6117.2 436585.26 0.01401 0.9889
logCDS -41339.5 89888.01 -0.45990 0.64835
CRB.Index 722.2 671.89 1.07481 0.28961
share 166.7 41.46 "
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KMV ET)L 1 \ \
Black Scholes and Merton EFJILIZE D<K YR ETIL

default point, d° = short-term debt + % x long-term debt

[distance to default]

where V, 1s the current market value of firm, u 1s the expected net
return on firm value and &, is the annualized firm value volatility.



KMV EFJL 2

Black Scholes B8 & U Merton ETFILIZE DK YRS EFIJLIE.
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NLP: B IF 5 #7 (Sentiment Analysis)
ER=HNDEHF: CEOD 2022 F 4 ADFEH 2022 £ 4 AOHROBEMNGREFBADE, #
flx1mMET25% ERELELT, i
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MSLQY Interactive Stock Chart |EGfa = H 1%
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(ABC sentiment_category

positive 13  e—
neutral 8  —

Mitsui O.S. K. Lines, Ltd. (MMSLOY) <7
Other OTC - Other OTC Delayed Price. Currency in UspD

890 -0.20 (—-2.20°5)
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https://finance.yahoo.com/chart/MSLOY#

NLP: BR{E 94T S&P DO FRE
2022 5 3 MEHIDRE RS HSIP FO0—NJL T—4 Yy R 42T Y P xR (spglobal.com)
2YMPROGTFA T Fo—FMEHICEMEIFI—TEUFAD FAEUEHCEICE{LLTNDA L%
. FEICRLTWLWET,
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® Answer Q3 2022

0.4 Financials: 0.48

0.2

S&P 500 Comm. Consumer Consumer Energy Health Care

Services Discretion. Staples

Information Materials Real Estate Utiliti
Technology

Industrials
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https://www.spglobal.com/marketintelligence/en/news-insights/blog/analyzing-sentiment-in-quarterly-earnings-calls-q3-2022
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A0X3MELERH, SRTHIGEOEI CTHRERTEENMEX, BERTEIADOMTTIIRBASILUELEDEEFEERN
HAOAOFT M IRBTESATE20867~9ALIEDEKEIZH -, EFILRICLIBMEDIREXRE T TR
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HKEBAXFD22FET—-9HRHRE
S HEEEUNZS | FEFEE
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IRAEERITEFIPLOLD 217
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NLP: B i&F 54T S&P BfF%E 2

SPX | S&P 500 {5 D& E D& - WSJ
S&P 500 {E#E., T F AL PR OFER EMER L T, 4,791 (2021 £ 12 A) H 5 3,586 (2022 £ 9
A)E¥T25% F&LE L,

S&P 500 Index

SPX

5:55 PM EDT 09/30/22 3Y $

3585.62

-54.85 -1.51%

40C

1Day Range 52 Week Range

3584.13-3671.44 3584.13-4818.62

30C
(09/30/22-01/04/22)
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https://www.wsj.com/market-data/quotes/index/SPX/historical-prices
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https://www.wsj.com/market-data/quotes/index/SPX/historical-prices
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ALDERIZEY, BREDEXELI S —BISEMERLAETYT, LAIE, BREBHHDBET CRB
(FmEVER) T,

2) kffild. HEWT7IO—F (TS99 Pa— X ETN)IZCEKH>TFHAAMETTN, HEETFILHN
BRATES0E. HENERI BT THBALTTT
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K DLEH VoAb o#EE tHAETIL A Pathtowards Autonomous Machine
Intelligence (BERHEMENEE~NDE)
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