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Intermarket Competition: Evidence from 
Trading Venue Short Sales,   
M. Samadi (University of North Carolina)

The Informational Role of the Media in 
Private Lending, (R. Bushman (University 
of North Carolina), C. Williams (University 
of Michigan), R. Moerman (University of 
Southern California)

Corporate Use of Social Media,  
M.J. Jung,  J.P. Naughton, A. Tahoun,  
C. Wang (New York University)

Spreading the Word: Capital Market 
Consequences of Business Press Coverage of 
Management Earnings Guidance,  
B. Twedt (Texas A&M University)

EXPAND THE SCOPE AND DEPTH OF YOUR 
RESEARCH WITH EVENTS FROM NEWS, 
SENTIMENT ANALYTICS, AND MEDIA ATTENTION  

	 WHY RAVENPACK?
•�	 �Uncover correlations, patterns, 

relevance and influences in time series 
using quantitative models across an 
unprecedented breadth of topics

•�	� Leverage research-grade, highly-structured, 
100% machine-readable alternative data

•�	�� Explore point-in-time records augmented 
with sentiment and media attention scores 

	 that let you study events as they unfolded

•�	� Reach out to RavenPack’s team of data 
scientists and researchers ready to help  
you navigate the datasets and use cases

•�	� The most detailed coverage of corporate, 
economic, societal, environment and 
political events, even unscheduled ones

Identifying Investors with Sentiment-based 
Investment Strategies and Predicting their 
Trading, S. Luo (Massachusetts Institute  
of Technology) 

When Sentiment Is News: The Polarity Pattern 
Approach, N. Babolmorad, N. Massoud 
(University of Melbourne)

A Sentiment Analysis Approach to the 
Prediction of Market Volatility, J. Deveikyte,  
H. Geman, C. Piccari, A. Provetti  
(University of London)

Firm-Level ESG News and Active Fund 
Management, L. Chen, Y. Chen (University of 
Exeter), A. Kumar (University of Miami),  
W.S. Leung (University of Edinburgh)

CONTACT US FOR SUBSCRIPTION INFORMATION:

WRDS | www.whartonwrds.com | wrds@wharton.upenn.edu 

RavenPack | www.ravenpack.com | info@ravenpack.com

	 DATASETS IN FIGURES
•�	 �20+ years of historical data with 

millisecond precision

•�	 �25,000+ global sources from premium 
news providers, regulatory and press  
wires, to thousands of online publications

•�	 �300,000+ entities referenced including

  	 • 90,000+ global, public and private 		
		  companies across all sectors

	 �• �160,000+ macro entities such as places, 
currencies, persons, and organizations

	 • �60,000+ products, brands and services

•�	 �7,000+ key business, geopolitical and 
macro-economic events detected and 
enriched with sentiment and relevance 
scores 

RavenPack analyzes unstructured content 
from thousands of publications to extract 
information on entities with sentiment, and 
financially-relevant events.

https://www.researchgate.net/publication/317888158_Intermarket_Competition_Evidence_from_Trading_Venue_Short_Sales
https://www.researchgate.net/publication/317888158_Intermarket_Competition_Evidence_from_Trading_Venue_Short_Sales
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=2374724
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=2374724
https://www.rhsmith.umd.edu/files/JungMichael.pdf
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=2182162
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=2182162
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=2182162
https://dspace.mit.edu/handle/1721.1/127475
https://dspace.mit.edu/handle/1721.1/127475
https://dspace.mit.edu/handle/1721.1/127475
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3706522
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3706522
https://arxiv.org/pdf/2012.05906.pdf
https://arxiv.org/pdf/2012.05906.pdf
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3747085
http://www.whartonwrds.com
mailto:wrds%40wharton.upenn.edu?subject=
http://www.ravenpack.com
mailto:info%40ravenpack.com?subject=

