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A Large Language
Model for Finance
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TigerGPT

JD’s latest financial report

The following is the latest financial report
analysis article of JD.com:

JD.com Q4: Helplessness and Confidence
Behind Large Subsidies

JD.com Shares Slump in Hong Kong After
Weaker-Than-Expected Revenue Guidance...

What is P/E Ratio?

The P/E ratio or price-to-earnings ratio is a
financial metric that is used to

measure a company's current stock price
relative to its earnings per share (EPS).

It is calculated by dividing the current stock
price by the EPS. The P/E ratio is a useful tool
for investors to determine whether a stock...
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Is Apple [APPL) a good investment? g

Based on the information provided, 38
analysts have given their target price
estimates for Apple (AAPL) stocks, with a
mean estimate of 169.39 and a low

estimate of 118.0 and a high estimate of
210.0. Out of the recommendations provided...
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LTx Reset Chat

BondGPT™"

BondGPT users can:
e Use natural language to search for bond-related
queries

e Leverage LTX's patent-pending bond similarity
technology

Bond Detail
Tenor

* Benefit from data timeliness and accuracy

¢ View robust, dynamic charting and graphing Issuer Name  Credit Suisse Group
AG

SNP Rating NR

Ticker Ccs

Coupon Rate 525

cusip 225401AR9

Cloud Score* 7

Maturity Date 2121-02-11

Issue Date 2020-08-11

BondGPT is unlocking the elusive corporate bond market.

All'in the palm of your hand.
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Can ChatGPT Decipher Fedspeak?

23 Pages - Posted: 7 Apr2023 - Last revised: 7 Jun 2023

Anne Lundgaard Hansen operators factors

Federal Reserve Bank of Richmond - Quantitative Supervision & Research + - */ min max open close high Backtests
std mean tsrank low vwap volume

Sophia Kazinnik f
Federal Reserve Banks - Quantitative Supervision & Research % 0 % ? Stock Ranking

Prediction

Date Written: March 24, 2023 AutoAlpha

formala: (close-open) / (high-low)

warm start method
Absi replacement method Formulaic Prediction

PCA-QD depth+1 Alphas

This |

2t Can ChatGPT Forecast Stock Price Movements? .
polic Figure 1: The framework of our approach.
Com

impn Return Predlctablllty and Large Language Models* Alpha#71: max(Ts_Rank(decay_linear(correlation(Ts_Rank(close, 3.43976), Ts_Rank(adv180,
GPT- 12.0647), 18.0175), 4.20501), 15.6948), Ts_Rank(decay_linear((rank(((low + open) - (vwap +
vwap)))"2), 16.4662), 4.4388))

Keyw . . Alpha#72: (rank(decay_linear(correlation(((high + low) / 2), adv40, 8.93345), 10.1519)) /
Com Alejandro Lopez-Lira and Yuehua Tang rank(decay_linear(correlation(Ts_Rank(vwap, 3.72469), Ts_Rank(volume, 18.5188), 6.86671),

2.95011)))

University of Florida

Figure 2: Formulas Alpha#71 and Alpha#72.
First Version: April 6, 2023

This Version April 20, 2023
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