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Phase 1 Phase 2

Increased productivity and manual efficiency​
Transitioned the process of extracting financial insight from
fully manual efforts to automation utilizing LLMs in Earnings
Call transcripts analysis​
Improved 91% of working efficiency for investment analysts,
allowing them to focus on higher-level strategic activities

Unlocked Insights for Strategic Generative AI​ Use Case
Inspired new applications in investment analysis to support
the investment team and decision-making​
Uncovered novel features carrying valuable financial insights 
Provided a deeper understanding of market trends that were
previously overlooked

Developed Novel NLP Pipeline to Derive Structured Data​
Converted Earnings Call Transcripts into time-series data,
enabling further predictive analysis over time
Improved statistical modelings, resulting in a significant
lift in prediction performance and providing more
reliable forecasts

1.1 Defining Features to Extract

2. Phase 1 - Structured Data Extraction 3. Phase 2 - Predictive Modeling

Data Cleaning 
and Engineering

Business Context Data ScopeProject Objectives

Focus on non-financial and forward looking features --> Defined a feature list

Capturing holistic terminologies to ensure completeness Sample Feature Synonyms Dictionary Generated using GPT Modeling​

Deep Dive into Phase 1 Results

Objective:
Test the impact of data extracted
in Phase 1 on model performance

by predicting Quarterly Close
Stock Price.​

Key Takeaway:
Improved model performance

signifies importance and value in
Phase 1 Data.​

Time-series 
Feature Table

Novel Capability
for unstructured to structured data transformation

Additional Data for Predictive Modeling:
Stock Prices, Trading Volume, and Company Revenue Data
from Federal Reserve Economic Data (FRED), Yahoo Finance,
and S&P Global.

Note: Dotted box highlights the feature for which the data extraction example is shown in Section 2

Note: The complete extraction involved quarterly data 13 companies over 5 years.

Used public earnings call transcripts obtained through web-
scraping from investor relations sections of company websites.


