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Given:

m set of tuples (financial entity A, role, financial entity B)

m text snippet the tuple was extracted from (10-K, 10-Q filings)

m tuples labelled by experts as (highly) relevant, neutral, irrelevant

Challenge:
m per role, rank relationship tuples by relevance

Our Approach
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The Dataset
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Results
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>60% of samples labelled by only one of ten experts

Implications on NDCG

m Baseline (random):
average NDCG of 100 random sorts

m Baseline (worst):
NDCG of inverse perfect order

m Training
m Testing
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Approach NDCG (std) m

= Vote (BOW+EMB+SYN):
soft vote of BOW, EMB, and SYN

Random 0.88 (0.03) - m 5-fold cross-validation
Worst 0.72 (0.06) -- m Trained on ~900 training samples,
leaving out samples from 5 documents
BOW 0.88 (0.05) 0.34 (0.13) = Tested on all testing samples,
EMB 0,89 (0104) 0,24 0i18) evaluation per role and aggregated
SYN 0.94 (0.04) 0.44 (0.11)
Vote 0.95 (0.04) 0.43 (0.12)
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