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Despite statistics released by the government or central banks have been used to grasp the economic trends, there is a lag in 
the timing of the survey and publication of the results. Therefore, there have been a lot of research to estimate them ahead of 
the publication. In this research, we tried to quantify the economic sentiment indicator by analyzing the huge amount of text 
data created and accumulated in financial institutions. As a result, it was found that our indicator had a high correlation with 
the Bank of Japan TANKAN, short-term economic survey of enterprises in Japan, and also had a quick reporting nature.
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   F  
TF-IDF/LR 0.986 0.989 0.987 
CNN/LR 0.990 0.993 0.992 
BiLSTM/NN 0.987 0.983 0.985 
SWEM/LR 0.979 0.983 0.981 
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( ) 
TF-IDF/LR 0.843 / 11.0 11.0 
CNN/NN 0.831 / 10.5 8.4 
BiLSTM/NN 0.834 / 10.6 6.7 
SWEM/LR 0.868 / 12.2 14.8 
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