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The use of robo-readers to analyze news texts is an emerging technology trend in computational
�nance. Recent research has developed sophisticated �nancial polarity lexicons for investigating
how �nancial sentiments relate to future company performance. However, based on experience
from �elds that commonly analyze sentiment, it is well known that the overall semantic orientation
of a sentence may di�er from that of individual words. This article investigates how semantic
orientations can be better detected in �nancial and economic news by accommodating the overall
phrase-structure information and domain-speci�c use of language. Our three main contributions
are the following: (a) a human-annotated �nance phrase bank that can be used for training and
evaluating alternative models; (b) a technique to enhance �nancial lexicons with attributes that
help to identify expected direction of events that a�ect sentiment; and (c) a linearized phrase-
structure model for detecting contextual semantic orientations in economic texts. The relevance of
the newly added lexicon features and the bene�t of using the proposed learning algorithm are
demonstrated in a comparative study against general sentiment models as well as the popular
word frequency models used in recent �nancial studies. The proposed framework is parsimonious
and avoids the explosion in feature space caused by the use of conventional n-gram features.

Web of Science® Google Scholar

This website utilizes technologies such as cookies to enable essential site functionality, as well as for
analytics, personalization, and targeted advertising. You may change your settings at any time or accept
the default settings. You may close this banner to continue with only essential cookies. Privacy Policy

Manage Preferences

Accept All

Reject Non-Essential

https://asistdl.onlinelibrary.wiley.com/journal/23301643
https://asistdl.onlinelibrary.wiley.com/toc/23301643/2014/65/4
https://doi.org/10.1002/asi.23062
https://asistdl.onlinelibrary.wiley.com/action/showRequestAccessibilityUpdate?doi=10.1002%2Fasi.23062
https://asistdl.onlinelibrary.wiley.com/authored-by/Malo/Pekka
https://asistdl.onlinelibrary.wiley.com/authored-by/Sinha/Ankur
https://asistdl.onlinelibrary.wiley.com/authored-by/Korhonen/Pekka
https://asistdl.onlinelibrary.wiley.com/authored-by/Wallenius/Jyrki
https://asistdl.onlinelibrary.wiley.com/authored-by/Takala/Pyry
https://asistdl.onlinelibrary.wiley.com/doi/epdf/10.1002/asi.23062
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000221543700009&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1111%2Fj.1540-6261.2004.00662.x&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D59%26publication_year%3D2004%26pages%3D1259-1294%26journal%3DJournal%2Bof%2BFinance%26issue%3D3%26author%3DW.%2BAntweiler%26author%3DM.%2BFrank%26title%3DIs%2Ball%2Bthat%2Btalk%2Bjust%2Bnoise%253F%2BThe%2Binformation%2Bcontent%2Bof%2BInternet%2Bstock%2Bmessage%2Bboards&doi=10.1002%2Fasi.23062&doiOfLink=10.1111%2Fj.1540-6261.2004.00662.x&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D2009%26pages%3D468-480%26author%3DA.%2BBalahur%26author%3DZ.%2BKozareva%26author%3DA.%2BMontoyo%26title%3DDetermining%2Bthe%2Bpolarity%2Band%2Bsource%2Bof%2Bopinions%2Bexpressed%2Bin%2Bpolitical%2Bdebates.%2BCICLing%2B%25E2%2580%259809%2BProceedings%2Bof%2Bthe%2B10th%2BInternational%2BConference%2Bon%2BComputational%2BLinguistics%2Band%2BIntelligent%2BText%2BProcessing&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://www.wiley.com/privacy


Barber, B., & Odean, T. (2008). All that glitters: The e�ect of attention and news on the buying behavior of
individual and institutional investors. Review of Financial Studies, 21, 758–818.

Bollen, J., Gonçalves, B., Ruan, G., & Mao, H. (2011). Happiness is assortative in online social networks. Artificial

Life, 17(2), 237–251.

Chomsky, N. (1957). Syntactic structures. The Hague, The Netherlands: Mouton & Co.

Das, S., & Chen, M. (2007). Yahoo! for Amazon: Sentiment extraction from small talk on the web. Management

Science, 53(9), 1375–1388.

Davis, A., Piger, J., & Sedor, L. (2012). Beyond the numbers: Measuring the information content of earnings
press release language. Contemporary Accounting Research, 29(3), 845–868.

Demers, E., & Vega, C. (2008). Soft information in earnings announcements: News or noise? SSRN Working
Paper.

Dzielinski, M., Rieger, M., & Talpsepp, T. 2011. Volatility asymmetry, news, and private investors. In G. Mitra & L.
Mitra (Eds.), The Handbook of news analytics in finance. Hoboken, NJ: John Wiley & Sons.

Engelberg, J. (2008). Costly information processing: Evidence from earnings announcements. AFA 2009 San
Francisco Meetings Paper. Retrieved from http://ssrn.com/abstract=1107998.

Google Scholar

Web of Science® Google Scholar

PubMed Web of Science® Google Scholar

Google Scholar

Web of Science® Google Scholar

Web of Science® Google Scholar

Google Scholar

Google Scholar

Google Scholar

This website utilizes technologies such as cookies to enable essential site functionality, as well as for
analytics, personalization, and targeted advertising. You may change your settings at any time or accept
the default settings. You may close this banner to continue with only essential cookies. Privacy Policy

Manage Preferences

Accept All

Reject Non-Essential

http://ssrn.com/abstract=1107998
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D2009%26pages%3D468-480%26author%3DA.%2BBalahur%26author%3DZ.%2BKozareva%26author%3DA.%2BMontoyo%26title%3DDetermining%2Bthe%2Bpolarity%2Band%2Bsource%2Bof%2Bopinions%2Bexpressed%2Bin%2Bpolitical%2Bdebates.%2BCICLing%2B%25E2%2580%259809%2BProceedings%2Bof%2Bthe%2B10th%2BInternational%2BConference%2Bon%2BComputational%2BLinguistics%2Band%2BIntelligent%2BText%2BProcessing&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=WOS%3A000254472800010&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1093%2Frfs%2Fhhm079&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D21%26publication_year%3D2008%26pages%3D758-818%26journal%3DReview%2Bof%2BFinancial%2BStudies%26author%3DB.%2BBarber%26author%3DT.%2BOdean%26title%3DAll%2Bthat%2Bglitters%253A%2BThe%2Beffect%2Bof%2Battention%2Band%2Bnews%2Bon%2Bthe%2Bbuying%2Bbehavior%2Bof%2Bindividual%2Band%2Binstitutional%2Binvestors&doi=10.1002%2Fasi.23062&doiOfLink=10.1093%2Frfs%2Fhhm079&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=8&doi=10.1002%2Fasi.23062&key=21554117&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1162%2Fartl_a_00034&linkType=PMID&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000292766500006&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1162%2Fartl_a_00034&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D17%26publication_year%3D2011%26pages%3D237-251%26journal%3DArtificial%2BLife%26issue%3D2%26author%3DJ.%2BBollen%26author%3DB.%2BGon%25C3%25A7alves%26author%3DG.%2BRuan%26author%3DH.%2BMao%26title%3DHappiness%2Bis%2Bassortative%2Bin%2Bonline%2Bsocial%2Bnetworks&doi=10.1002%2Fasi.23062&doiOfLink=10.1162%2Fartl_a_00034&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D1957%26author%3DN.%2BChomsky%26title%3DSyntactic%2Bstructures&doi=10.1002%2Fasi.23062&doiOfLink=10.1515%2F9783112316009&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=WOS%3A000249886200002&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1287%2Fmnsc.1070.0704&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D53%26publication_year%3D2007%26pages%3D1375-1388%26journal%3DManagement%2BScience%26issue%3D9%26author%3DS.%2BDas%26author%3DM.%2BChen%26title%3DYahoo%2521%2Bfor%2BAmazon%253A%2BSentiment%2Bextraction%2Bfrom%2Bsmall%2Btalk%2Bon%2Bthe%2Bweb&doi=10.1002%2Fasi.23062&doiOfLink=10.1287%2Fmnsc.1070.0704&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=WOS%3A000308713800007&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1111%2Fj.1911-3846.2011.01130.x&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D29%26publication_year%3D2012%26pages%3D845-868%26journal%3DContemporary%2BAccounting%2BResearch%26issue%3D3%26author%3DA.%2BDavis%26author%3DJ.%2BPiger%26author%3DL.%2BSedor%26title%3DBeyond%2Bthe%2Bnumbers%253A%2BMeasuring%2Bthe%2Binformation%2Bcontent%2Bof%2Bearnings%2Bpress%2Brelease%2Blanguage&doi=10.1002%2Fasi.23062&doiOfLink=10.1111%2Fj.1911-3846.2011.01130.x&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D2008%26author%3DE.%2BDemers%26author%3DC.%2BVega%26title%3DSoft%2Binformation%2Bin%2Bearnings%2Bannouncements%253A%2BNews%2Bor%2Bnoise%253F&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D2011%26author%3DM.%2BDzielinski%26author%3DM.%2BRieger%26author%3DT.%2BTalpsepp%26title%3DThe%2BHandbook%2Bof%2Bnews%2Banalytics%2Bin%2Bfinance&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D2008%26author%3DJ.%2BEngelberg%26title%3DCostly%2Binformation%2Bprocessing%253A%2BEvidence%2Bfrom%2Bearnings%2Bannouncements&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://www.wiley.com/privacy


Finn, R. (1970). A note on estimating the reliability of categorical data. Educational and Psychological

Measurement, 30, 71–76.

Gabrilovich, E., & Markovitch, S. (2010). Wikipedia-based semantic interpretation for natural language
processing. Journal of Artificial Intelligence Research, 34, 443–498.

Hatzivassiloglou, V., & McKeown, K. (1997). Predicting the semantic orientation of adjectives. In Proceedings of
the 35th Annual Meeting of the Association for Computational Linguistics (ACL-97) (pp. 174–181). Madrid,
Spain.

Hsu, C.-W, & Lin, C.-J. (2002). A comparison of methods for multiclass support vector machines. IEEE

Transactions on Neural Networks, 13(2), 415–425.

Li, F. (2009). The information content of the forward-looking statements in corporate �lings: A naïve Bayesian
machine learning approach. Working paper.

Loughran, T., & McDonald, B. (2011). When is a liability not a liability? Textual analysis, dictionaries and 10-Ks.
Journal of Finance, 66(1), 35–66.

Maks, I., & Vossen, P. (2010). Annotation scheme and gold standard for Dutch subjective adjectives. In
Proceedings of the 7th Conference on International Language Resources and Evaluation (LREC-10). European
Language Resources Association (ELRA). Malta.

Malo, P., Siitari, P., & Sinha, A. (2013). Automated query learning with Wikipedia and genetic programming.
Artificial Intelligence, 194, 86–110.

Web of Science® Google Scholar

Web of Science® Google Scholar

Google Scholar

PubMed Google Scholar

Google Scholar

Web of Science® Google Scholar

Google Scholar

Web of Science® Google Scholar

This website utilizes technologies such as cookies to enable essential site functionality, as well as for
analytics, personalization, and targeted advertising. You may change your settings at any time or accept
the default settings. You may close this banner to continue with only essential cookies. Privacy Policy

Manage Preferences

Accept All

Reject Non-Essential

https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=A1970F902200006&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1177%2F001316447003000106&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D30%26publication_year%3D1970%26pages%3D71-76%26journal%3DEducational%2Band%2BPsychological%2BMeasurement%26author%3DR.%2BFinn%26title%3DA%2Bnote%2Bon%2Bestimating%2Bthe%2Breliability%2Bof%2Bcategorical%2Bdata&doi=10.1002%2Fasi.23062&doiOfLink=10.1177%2F001316447003000106&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000264721000003&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=e_1_2_10_13_1%3AISI&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D34%26publication_year%3D2010%26pages%3D443-498%26journal%3DJournal%2Bof%2BArtificial%2BIntelligence%2BResearch%26author%3DE.%2BGabrilovich%26author%3DS.%2BMarkovitch%26title%3DWikipedia%25E2%2580%2590based%2Bsemantic%2Binterpretation%2Bfor%2Bnatural%2Blanguage%2Bprocessing&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar%3Fhl%3Den%26q%3D%250AHatzivassiloglou%252C%2BV.%252C%2B%2526%2BMcKeown%252C%2BK.%2B%25281997%2529.%2BPredicting%2Bthe%2Bsemantic%2Borientation%2Bof%2Badjectives.%2BIn%2BProceedings%2Bof%2Bthe%2B35th%2BAnnual%2BMeeting%2Bof%2Bthe%2BAssociation%2Bfor%2BComputational%2BLinguistics%2B%2528ACL%25E2%2580%259097%2529%2B%2528pp.%2B174%25E2%2580%2593181%2529.%2BMadrid%252C%2BSpain.&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=8&doi=10.1002%2Fasi.23062&key=18244442&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1109%2F72.991427&linkType=PMID&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D13%26publication_year%3D2002%26pages%3D415-425%26journal%3DIEEE%2BTransactions%2Bon%2BNeural%2BNetworks%26issue%3D2%26author%3DC.%25E2%2580%2590W%2BHsu%26author%3DC.%25E2%2580%2590J.%2BLin%26title%3DA%2Bcomparison%2Bof%2Bmethods%2Bfor%2Bmulticlass%2Bsupport%2Bvector%2Bmachines&doi=10.1002%2Fasi.23062&doiOfLink=10.1109%2F72.991427&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D2009%26author%3DF.%2BLi%26title%3DThe%2Binformation%2Bcontent%2Bof%2Bthe%2Bforward%25E2%2580%2590looking%2Bstatements%2Bin%2Bcorporate%2Bfilings%253A%2BA%2Bna%25C3%25AFve%2BBayesian%2Bmachine%2Blearning%2Bapproach&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000285999800002&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1111%2Fj.1540-6261.2010.01625.x&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D66%26publication_year%3D2011%26pages%3D35-66%26journal%3DJournal%2Bof%2BFinance%26issue%3D1%26author%3DT.%2BLoughran%26author%3DB.%2BMcDonald%26title%3DWhen%2Bis%2Ba%2Bliability%2Bnot%2Ba%2Bliability%253F%2BTextual%2Banalysis%252C%2Bdictionaries%2Band%2B10%25E2%2580%2590Ks&doi=10.1002%2Fasi.23062&doiOfLink=10.1111%2Fj.1540-6261.2010.01625.x&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D2010%26author%3DI.%2BMaks%26author%3DP.%2BVossen%26title%3DAnnotation%2Bscheme%2Band%2Bgold%2Bstandard%2Bfor%2BDutch%2Bsubjective%2Badjectives.%2BIn%2BProceedings%2Bof%2Bthe%2B7th%2BConference%2Bon%2BInternational%2BLanguage%2BResources%2Band%2BEvaluation%2B%2528LREC%25E2%2580%259010%2529&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000313316900005&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1016%2Fj.artint.2012.06.006&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D194%26publication_year%3D2013%26pages%3D86-110%26journal%3DArtificial%2BIntelligence%26author%3DP.%2BMalo%26author%3DP.%2BSiitari%26author%3DA.%2BSinha%26title%3DAutomated%2Bquery%2Blearning%2Bwith%2BWikipedia%2Band%2Bgenetic%2Bprogramming&doi=10.1002%2Fasi.23062&doiOfLink=10.1016%2Fj.artint.2012.06.006&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://www.wiley.com/privacy


Malo, P., Sinha, A., Wallenius, J., & Korhonen, P. (2011). Concept-based document classi�cation using Wikipedia
and value function. Journal of the American Society for Information Science and Technology, 62(12),
2496–2511.

Manning, C., & Schütze, H. (2003). Foundations of Statistical Natural Language Processing. Cambridge, MA:
MIT Press.

Mishne, G. (2005). Experiments with mood classi�ciation in Blog posts. In Proceedings of the 1st Workshop on
Stylistic Analysis of Text for Information Access at SIGIR 2005. Salvador, Brazil: ACM.

Mishne, G., & de Rijke, M. (2006). Capturing global mood levels using Blog posts. In Proceedings of the AAAI
Spring Symposium on Computational Approaches to Analysing Weblogs (pp. 145–152). Palo Alto, CA: AAAI
Press.

Mitra, L., & Mitra, G. (2010). Applications of news analytics in �nance: A review. Middlesex, United Kingdom:
OptiRisk Systems. Retrieved from http://optirisk-systems.com/papers/Opt0014.pdf.

Mitra, L., & Mitra, G. (2011). The handbook of news analysis in finance. Hoboken, NJ: John Wiley & Sons.

Mitra, L., Mitra, G., & diBartolomeo, D. (2009). Equity portfolio risk (volatility) estimation using market
information and sentiment. Quantitative Finance, 9(8), 887–895.

Mitrovic, M., Paltoglou, G., & Tadic, B. (2011). Networks and emotion-driven user communities at popular blogs.
The European Physical Journal B, 77(4), 597–609.

Moilanen, K., & Pulman, S. (2007, September). Sentiment composition. In Proceedings of the Recent Advances
in Natural Language Processing International Conference (RANLP 2007) (pp. 378–382). Borovets, Bulgaria: ACL.

Web of Science® Google Scholar

Google Scholar

Google Scholar

Google Scholar

Google Scholar

Google Scholar

Web of Science® Google Scholar

CAS Web of Science® Google Scholar

This website utilizes technologies such as cookies to enable essential site functionality, as well as for
analytics, personalization, and targeted advertising. You may change your settings at any time or accept
the default settings. You may close this banner to continue with only essential cookies. Privacy Policy

Manage Preferences

Accept All

Reject Non-Essential

http://optirisk-systems.com/papers/Opt0014.pdf
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000297303100017&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1002%2Fasi.21596&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D62%26publication_year%3D2011%26pages%3D2496-2511%26journal%3DJournal%2Bof%2Bthe%2BAmerican%2BSociety%2Bfor%2BInformation%2BScience%2Band%2BTechnology%26issue%3D12%26author%3DP.%2BMalo%26author%3DA.%2BSinha%26author%3DJ.%2BWallenius%26author%3DP.%2BKorhonen%26title%3DConcept%25E2%2580%2590based%2Bdocument%2Bclassification%2Busing%2BWikipedia%2Band%2Bvalue%2Bfunction&doi=10.1002%2Fasi.23062&doiOfLink=10.1002%2Fasi.21596&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D2003%26author%3DC.%2BManning%26author%3DH.%2BSch%25C3%25BCtze%26title%3DFoundations%2Bof%2BStatistical%2BNatural%2BLanguage%2BProcessing&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar%3Fhl%3Den%26q%3D%250AMishne%252C%2BG.%2B%25282005%2529.%2BExperiments%2Bwith%2Bmood%2Bclassificiation%2Bin%2BBlog%2Bposts.%2BIn%2BProceedings%2Bof%2Bthe%2B1st%2BWorkshop%2Bon%2BStylistic%2BAnalysis%2Bof%2BText%2Bfor%2BInformation%2BAccess%2Bat%2BSIGIR%2B2005.%2BSalvador%252C%2BBrazil%253A%2BACM.&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar%3Fhl%3Den%26q%3D%250AMishne%252C%2BG.%252C%2B%2526%2Bde%2BRijke%252C%2BM.%2B%25282006%2529.%2BCapturing%2Bglobal%2Bmood%2Blevels%2Busing%2BBlog%2Bposts.%2BIn%2BProceedings%2Bof%2Bthe%2BAAAI%2BSpring%2BSymposium%2Bon%2BComputational%2BApproaches%2Bto%2BAnalysing%2BWeblogs%2B%2528pp.%2B145%25E2%2580%2593152%2529.%2BPalo%2BAlto%252C%2BCA%253A%2BAAAI%2BPress.&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D2010%26author%3DL.%2BMitra%26author%3DG.%2BMitra%26title%3DApplications%2Bof%2Bnews%2Banalytics%2Bin%2Bfinance%253A%2BA%2Breview.%2BMiddlesex%252C%2BUnited%2BKingdom%253A%2BOptiRisk%2BSystems&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D2011%26author%3DL.%2BMitra%26author%3DG.%2BMitra%26title%3DThe%2Bhandbook%2Bof%2Bnews%2Banalysis%2Bin%2Bfinance&doi=10.1002%2Fasi.23062&doiOfLink=10.1002%2F9781118467411&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000273766500001&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1080%2F14697680903448361&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D9%26publication_year%3D2009%26pages%3D887-895%26journal%3DQuantitative%2BFinance%26issue%3D8%26author%3DL.%2BMitra%26author%3DG.%2BMitra%26author%3DD.%2BdiBartolomeo%26title%3DEquity%2Bportfolio%2Brisk%2B%2528volatility%2529%2Bestimation%2Busing%2Bmarket%2Binformation%2Band%2Bsentiment&doi=10.1002%2Fasi.23062&doiOfLink=10.1080%2F14697680903448361&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=32&doi=10.1002%2Fasi.23062&key=1%3ACAS%3A528%3ADC%252BC3cXhtl2rtrrO&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1140%2Fepjb%2Fe2010-00279-x&linkType=COI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000284113100015&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1140%2Fepjb%2Fe2010-00279-x&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D77%26publication_year%3D2011%26pages%3D597-609%26journal%3DThe%2BEuropean%2BPhysical%2BJournal%2BB%26issue%3D4%26author%3DM.%2BMitrovic%26author%3DG.%2BPaltoglou%26author%3DB.%2BTadic%26title%3DNetworks%2Band%2Bemotion%25E2%2580%2590driven%2Buser%2Bcommunities%2Bat%2Bpopular%2Bblogs&doi=10.1002%2Fasi.23062&doiOfLink=10.1140%2Fepjb%2Fe2010-00279-x&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar%3Fhl%3Den%26q%3D%250AMoilanen%252C%2BK.%252C%2B%2526%2BPulman%252C%2BS.%2B%25282007%252C%2BSeptember%2529.%2BSentiment%2Bcomposition.%2BIn%2BProceedings%2Bof%2Bthe%2BRecent%2BAdvances%2Bin%2BNatural%2BLanguage%2BProcessing%2BInternational%2BConference%2B%2528RANLP%2B2007%2529%2B%2528pp.%2B378%25E2%2580%2593382%2529.%2BBorovets%252C%2BBulgaria%253A%2BACL.&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://www.wiley.com/privacy


Moilanen, K., Pulman, S., & Zhang, Y. (2010, August). Packed feelings and ordered sentiments: Sentiment
parsing with quasi-compositional polarity sequencing and compression. In Proceedings of the 1st Workshop on
Computational Approaches to Subjectivity and Sentiment Analysis (WASSA 2010) at the 19th European
Conference on Arti�cial Intelligence (ECAI 2010) (pp. 36–43). Lisbon, Portugal: IOS Press.

O'Hare, N., Davy, M., Bermingham, A., Ferguson, P., Sheridan, P., Gurrin, C., & Smeaton, A.F. (2009). Topic-
dependent sentiment analysis of �nancial blogs. In Proceedings of the 1st International CIKM Workshop on
Topic-Sentiment Analysis for Mass Opinion (pp. 9–16). Hong Kong, China: ACM.

Pang, B., Lee, L., & Vaithyanathan, S. (2002, July). Thumbs up? Sentiment classi�ciation using machine learning
techniques. In Conference on Empirical Methods in Natural Language Processing (EMNLP 2002) (pp. 79–86).
Philadelphia, PA.

Polanyi, L., & Zaenen, A. (2004). Contextual valence shifters. In working notes of the AAAI Spring Symposium on
Exploring Attitude and A�ect in Text: Theories and Applications (pp. 106–111). Dordrecht, The Netherlands:
Springer.

Rilo�, E., & Wiebe, J. 2003. Learning extraction patterns for subjective expressions. In Proceedings of the
Conference on Empirical Methods in Natural Language Processing (EMNLP-2003) (pp. 105–112). Sapporo,
Japan: ACL.

Robinson, W. (1957). The statistical measurement of agreement. American Sociological Review, 22, 17–25.

Shrout, P., & Fleiss, J. (1979). Intraclass correlation: Uses in assessing rater reliability. Psychological Bulletin,
86, 420–428.

Stone, P., Dunphy, D., Smith, M., & Ogilvie, D. (1966). The general inquirer: A computer approach to content

analysis. Cambridge, MA: MIT Press.

Google Scholar

Google Scholar

Google Scholar

Google Scholar

Google Scholar

Google Scholar

Web of Science® Google Scholar

CAS PubMed Web of Science® Google Scholar



This website utilizes technologies such as cookies to enable essential site functionality, as well as for
analytics, personalization, and targeted advertising. You may change your settings at any time or accept
the default settings. You may close this banner to continue with only essential cookies. Privacy Policy

Manage Preferences

Accept All

Reject Non-Essential

https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar%3Fhl%3Den%26q%3D%250AMoilanen%252C%2BK.%252C%2B%2526%2BPulman%252C%2BS.%2B%25282007%252C%2BSeptember%2529.%2BSentiment%2Bcomposition.%2BIn%2BProceedings%2Bof%2Bthe%2BRecent%2BAdvances%2Bin%2BNatural%2BLanguage%2BProcessing%2BInternational%2BConference%2B%2528RANLP%2B2007%2529%2B%2528pp.%2B378%25E2%2580%2593382%2529.%2BBorovets%252C%2BBulgaria%253A%2BACL.&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar%3Fhl%3Den%26q%3D%250AMoilanen%252C%2BK.%252C%2BPulman%252C%2BS.%252C%2B%2526%2BZhang%252C%2BY.%2B%25282010%252C%2BAugust%2529.%2BPacked%2Bfeelings%2Band%2Bordered%2Bsentiments%253A%2BSentiment%2Bparsing%2Bwith%2Bquasi%25E2%2580%2590compositional%2Bpolarity%2Bsequencing%2Band%2Bcompression.%2BIn%2BProceedings%2Bof%2Bthe%2B1st%2BWorkshop%2Bon%2BComputational%2BApproaches%2Bto%2BSubjectivity%2Band%2BSentiment%2BAnalysis%2B%2528WASSA%2B2010%2529%2Bat%2Bthe%2B19th%2BEuropean%2BConference%2Bon%2BArtificial%2BIntelligence%2B%2528ECAI%2B2010%2529%2B%2528pp.%2B36%25E2%2580%259343%2529.%2BLisbon%252C%2BPortugal%253A%2BIOS%2BPress.&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar%3Fhl%3Den%26q%3D%250AO%2527Hare%252C%2BN.%252C%2BDavy%252C%2BM.%252C%2BBermingham%252C%2BA.%252C%2BFerguson%252C%2BP.%252C%2BSheridan%252C%2BP.%252C%2BGurrin%252C%2BC.%252C%2B%2526%2BSmeaton%252C%2BA.F.%2B%25282009%2529.%2BTopic%25E2%2580%2590dependent%2Bsentiment%2Banalysis%2Bof%2Bfinancial%2Bblogs.%2BIn%2BProceedings%2Bof%2Bthe%2B1st%2BInternational%2BCIKM%2BWorkshop%2Bon%2BTopic%25E2%2580%2590Sentiment%2BAnalysis%2Bfor%2BMass%2BOpinion%2B%2528pp.%2B9%25E2%2580%259316%2529.%2BHong%2BKong%252C%2BChina%253A%2BACM.&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar%3Fhl%3Den%26q%3D%250APang%252C%2BB.%252C%2BLee%252C%2BL.%252C%2B%2526%2BVaithyanathan%252C%2BS.%2B%25282002%252C%2BJuly%2529.%2BThumbs%2Bup%253F%2BSentiment%2Bclassificiation%2Busing%2Bmachine%2Blearning%2Btechniques.%2BIn%2BConference%2Bon%2BEmpirical%2BMethods%2Bin%2BNatural%2BLanguage%2BProcessing%2B%2528EMNLP%2B2002%2529%2B%2528pp.%2B79%25E2%2580%259386%2529.%2BPhiladelphia%252C%2BPA.&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar%3Fhl%3Den%26q%3D%250APolanyi%252C%2BL.%252C%2B%2526%2BZaenen%252C%2BA.%2B%25282004%2529.%2BContextual%2Bvalence%2Bshifters.%2BIn%2Bworking%2Bnotes%2Bof%2Bthe%2BAAAI%2BSpring%2BSymposium%2Bon%2BExploring%2BAttitude%2Band%2BAffect%2Bin%2BText%253A%2BTheories%2Band%2BApplications%2B%2528pp.%2B106%25E2%2580%2593111%2529.%2BDordrecht%252C%2BThe%2BNetherlands%253A%2BSpringer.&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar%3Fhl%3Den%26q%3D%250ARiloff%252C%2BE.%252C%2B%2526%2BWiebe%252C%2BJ.%2B2003.%2BLearning%2Bextraction%2Bpatterns%2Bfor%2Bsubjective%2Bexpressions.%2BIn%2BProceedings%2Bof%2Bthe%2BConference%2Bon%2BEmpirical%2BMethods%2Bin%2BNatural%2BLanguage%2BProcessing%2B%2528EMNLP%25E2%2580%25902003%2529%2B%2528pp.%2B105%25E2%2580%2593112%2529.%2BSapporo%252C%2BJapan%253A%2BACL.&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=A1957CAX8200003&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.2307%2F2088760&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D22%26publication_year%3D1957%26pages%3D17-25%26journal%3DAmerican%2BSociological%2BReview%26author%3DW.%2BRobinson%26title%3DThe%2Bstatistical%2Bmeasurement%2Bof%2Bagreement&doi=10.1002%2Fasi.23062&doiOfLink=10.2307%2F2088760&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=32&doi=10.1002%2Fasi.23062&key=1%3ASTN%3A280%3ADC%252BD1cnkslSnsg%253D%253D&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1037%2F0033-2909.86.2.420&linkType=COI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=8&doi=10.1002%2Fasi.23062&key=18839484&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1037%2F0033-2909.86.2.420&linkType=PMID&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=A1979HE52500019&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1037%2F0033-2909.86.2.420&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D86%26publication_year%3D1979%26pages%3D420-428%26journal%3DPsychological%2BBulletin%26author%3DP.%2BShrout%26author%3DJ.%2BFleiss%26title%3DIntraclass%2Bcorrelation%253A%2BUses%2Bin%2Bassessing%2Brater%2Breliability&doi=10.1002%2Fasi.23062&doiOfLink=10.1037%2F0033-2909.86.2.420&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D1966%26author%3DP.%2BStone%26author%3DD.%2BDunphy%26author%3DM.%2BSmith%26author%3DD.%2BOgilvie%26title%3DThe%2Bgeneral%2Binquirer%253A%2BA%2Bcomputer%2Bapproach%2Bto%2Bcontent%2Banalysis&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://www.wiley.com/privacy


Tetlock, P. (2007). Giving content to investor sentiment: The role of media in the stock market. Journal of

Finance, 62, 1139–1168.

Tetlock, P., Saar-Tsechansky, M., & Macskassy, S. (2008). More than words: Quantifying language to measure
�rms' fundamentals. Journal of Finance, 63, 1437–1467.

Thelwall, M., Buckley, K., & Paltoglou, G. (2012). Sentiment strength detection for the social Web. Journal of the

American Society for Information Science and Technology, 63(1), 163–173.

Thelwall, M., Buckley, K., Paltoglou, G., & Kappas, A. (2010). Sentiment strength detection in short informal text.
Journal of the American Society for Information Science and Technology, 61(12), 2544–2558.

Wiebe, J., Wilson, T., & Cardie, C. (2005). Annotating expressions of opinions and emotions in language.
Language Resources and Evaluation, 39, 165–210.

Wilson, T. (2008). Fine-grained subjectivity analysis (Unpublished doctoral dissertation). University of
Pittsburgh, Pittsburgh, PA.

Wilson, T., Wiebe, J., & Ho�man, P. (2009). Recognizing contextual polarity: An exploration of features for
phrase-level sentiment analysis. Computational Linguistics, 35(3), 399–433.

Young, L., & Soroka, S. (2012). A�ective news: The automated coding of sentiment in political texts. Political

Communication, 29, 205–231.

Google Scholar


Web of Science® Google Scholar

Web of Science® Google Scholar

Web of Science® Google Scholar

Web of Science® Google Scholar

Web of Science® Google Scholar

Google Scholar

Web of Science® Google Scholar

Web of Science® Google Scholar

This website utilizes technologies such as cookies to enable essential site functionality, as well as for
analytics, personalization, and targeted advertising. You may change your settings at any time or accept
the default settings. You may close this banner to continue with only essential cookies. Privacy Policy

Manage Preferences

Accept All

Reject Non-Essential

https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D1966%26author%3DP.%2BStone%26author%3DD.%2BDunphy%26author%3DM.%2BSmith%26author%3DD.%2BOgilvie%26title%3DThe%2Bgeneral%2Binquirer%253A%2BA%2Bcomputer%2Bapproach%2Bto%2Bcontent%2Banalysis&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=WOS%3A000246366000004&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1111%2Fj.1540-6261.2007.01232.x&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D62%26publication_year%3D2007%26pages%3D1139-1168%26journal%3DJournal%2Bof%2BFinance%26author%3DP.%2BTetlock%26title%3DGiving%2Bcontent%2Bto%2Binvestor%2Bsentiment%253A%2BThe%2Brole%2Bof%2Bmedia%2Bin%2Bthe%2Bstock%2Bmarket&doi=10.1002%2Fasi.23062&doiOfLink=10.1111%2Fj.1540-6261.2007.01232.x&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=WOS%3A000255754400012&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1111%2Fj.1540-6261.2008.01362.x&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D63%26publication_year%3D2008%26pages%3D1437-1467%26journal%3DJournal%2Bof%2BFinance%26author%3DP.%2BTetlock%26author%3DM.%2BSaar%25E2%2580%2590Tsechansky%26author%3DS.%2BMacskassy%26title%3DMore%2Bthan%2Bwords%253A%2BQuantifying%2Blanguage%2Bto%2Bmeasure%2Bfirms%2527%2Bfundamentals&doi=10.1002%2Fasi.23062&doiOfLink=10.1111%2Fj.1540-6261.2008.01362.x&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000302158800014&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1002%2Fasi.21662&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D63%26publication_year%3D2012%26pages%3D163-173%26journal%3DJournal%2Bof%2Bthe%2BAmerican%2BSociety%2Bfor%2BInformation%2BScience%2Band%2BTechnology%26issue%3D1%26author%3DM.%2BThelwall%26author%3DK.%2BBuckley%26author%3DG.%2BPaltoglou%26title%3DSentiment%2Bstrength%2Bdetection%2Bfor%2Bthe%2Bsocial%2BWeb&doi=10.1002%2Fasi.23062&doiOfLink=10.1002%2Fasi.21662&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000284231100013&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1002%2Fasi.21416&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D61%26publication_year%3D2010%26pages%3D2544-2558%26journal%3DJournal%2Bof%2Bthe%2BAmerican%2BSociety%2Bfor%2BInformation%2BScience%2Band%2BTechnology%26issue%3D12%26author%3DM.%2BThelwall%26author%3DK.%2BBuckley%26author%3DG.%2BPaltoglou%26author%3DA.%2BKappas%26title%3DSentiment%2Bstrength%2Bdetection%2Bin%2Bshort%2Binformal%2Btext&doi=10.1002%2Fasi.23062&doiOfLink=10.1002%2Fasi.21416&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000237100000003&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1007%2Fs10579-005-7880-9&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D39%26publication_year%3D2005%26pages%3D165-210%26journal%3DLanguage%2BResources%2Band%2BEvaluation%26author%3DJ.%2BWiebe%26author%3DT.%2BWilson%26author%3DC.%2BCardie%26title%3DAnnotating%2Bexpressions%2Bof%2Bopinions%2Band%2Bemotions%2Bin%2Blanguage&doi=10.1002%2Fasi.23062&doiOfLink=10.1007%2Fs10579-005-7880-9&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26publication_year%3D2008%26author%3DT.%2BWilson%26title%3DFine%25E2%2580%2590grained%2Bsubjectivity%2Banalysis%2B%2528Unpublished%2Bdoctoral%2Bdissertation%2529&doi=10.1002%2Fasi.23062&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=WOS%3A000272350900003&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1162%2Fcoli.08-012-R1-06-90&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D35%26publication_year%3D2009%26pages%3D399-433%26journal%3DComputational%2BLinguistics%26issue%3D3%26author%3DT.%2BWilson%26author%3DJ.%2BWiebe%26author%3DP.%2BHoffman%26title%3DRecognizing%2Bcontextual%2Bpolarity%253A%2BAn%2Bexploration%2Bof%2Bfeatures%2Bfor%2Bphrase%25E2%2580%2590level%2Bsentiment%2Banalysis&doi=10.1002%2Fasi.23062&doiOfLink=10.1162%2Fcoli.08-012-R1-06-90&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://asistdl.onlinelibrary.wiley.com/servlet/linkout?suffix=null&dbid=128&doi=10.1002%2Fasi.23062&key=000303564800005&getFTLinkType=true&doiForPubOfPage=10.1002%2Fasi.23062&refDoi=10.1080%2F10584609.2012.671234&linkType=ISI&linkSource=FULL_TEXT&linkLocation=Reference
https://asistdl.onlinelibrary.wiley.com/action/getFTRLinkout?url=http%3A%2F%2Fscholar.google.com%2Fscholar_lookup%3Fhl%3Den%26volume%3D29%26publication_year%3D2012%26pages%3D205-231%26journal%3DPolitical%2BCommunication%26author%3DL.%2BYoung%26author%3DS.%2BSoroka%26title%3DAffective%2Bnews%253A%2BThe%2Bautomated%2Bcoding%2Bof%2Bsentiment%2Bin%2Bpolitical%2Btexts&doi=10.1002%2Fasi.23062&doiOfLink=10.1080%2F10584609.2012.671234&linkType=gs&linkLocation=Reference&linkSource=FULL_TEXT
https://www.wiley.com/privacy


Download PDF

Citing Literature 

ABOUT WILEY ONLINE LIBRARY

Privacy Policy

Terms of Use

About Cookies

Manage Cookies
Accessibility

Wiley Research DE&I Statement and Publishing Policies

HELP & SUPPORT

Contact Us

Training and Support

DMCA & Reporting Piracy

Sitemap

OPPORTUNITIES

Subscription Agents

Advertisers & Corporate Partners

CONNECT WITH WILEY

The Wiley Network

Wiley Press Room

Copyright © 1999-2026 John Wiley & Sons, Inc or related companies. All rights reserved, including rights for text and data mining and training
of arti�cial intelligence technologies or similar technologies.

Join ASIS&T |  Association News |  Events Calendar |  Career Center |  iConnect |  Webinars

© 2026 Association for Information Science & Technology

This website utilizes technologies such as cookies to enable essential site functionality, as well as for
analytics, personalization, and targeted advertising. You may change your settings at any time or accept
the default settings. You may close this banner to continue with only essential cookies. Privacy Policy

Manage Preferences

Accept All

Reject Non-Essential

https://asistdl.onlinelibrary.wiley.com/doi/pdf/10.1002/asi.23062
https://www.wiley.com/privacy
https://onlinelibrary.wiley.com/terms-and-conditions
https://onlinelibrary.wiley.com/cookies
https://onlinelibrary.wiley.com/accessibility
https://onlinelibrary.wiley.com/publishing-policies
https://hub.wiley.com/community/support/onlinelibrary
https://www.wiley.com/customer-success/wiley-online-library-training-hub
https://onlinelibrary.wiley.com/dmca-notification-policy
https://onlinelibrary.wiley.com/sitemap
https://onlinelibrary.wiley.com/agents
https://onlinelibrary.wiley.com/advertisers
https://www.wiley.com/network
https://newsroom.wiley.com/
https://www.wiley.com/
https://www.wiley.com/
https://asistdl.onlinelibrary.wiley.com/
https://www.asist.org/join/
https://www.asist.org/news/
https://www.asist.org/asist-events-calendar/
https://www.asist.org/careers/
https://community.asist.org/home
https://www.asist.org/events/webinars/
https://www.wiley.com/privacy


This website utilizes technologies such as cookies to enable essential site functionality, as well as for
analytics, personalization, and targeted advertising. You may change your settings at any time or accept
the default settings. You may close this banner to continue with only essential cookies. Privacy Policy

Manage Preferences

Accept All

Reject Non-Essential

https://www.wiley.com/privacy

