APPENDICES


Table 7.  Correlations for data set @CNNBusiness 2009, date shift = -2

	Financial Indices
	S140
	Bing+
	Bing-
	Nrc+
	Nrc-
	Affin

	IPC
	0.034
	NA
	NA
	NA
	NA
	0.188

	NASDAQ IXIC
	-0.048
	NA
	NA
	NA
	NA
	0.198

	DOW JONES DJI
	0.126
	NA
	NA
	NA
	NA
	0.339

	BOVESPA
	0.080
	NA
	NA
	NA
	NA
	0.334

	S&P GSPC
	0.061
	NA
	NA
	NA
	NA
	0.322

	CAC 40 FRANCIA FCHI
	0.199
	NA
	NA
	NA
	NA
	0.405

	DAX ALEMANIA GDAXI
	0.183
	NA
	NA
	NA
	NA
	0.359

	HONG KONG HSI
	-0.111
	NA
	NA
	NA
	NA
	0.263

	NIKKEI JAPAN N225
	-0.081
	NA
	NA
	NA
	NA
	0.469

	SHANGHAI CHINA
	-0.095
	NA
	NA
	NA
	NA
	-0.413




Table 8.  Correlations for data set @CNNBusiness 2020, date shift = -6

	Financial Indices
	S140
	Bing+
	Bing-
	Nrc+
	Nrc-
	Afinn

	IPC
	0.122
	-0.190
	0.046
	-0.264
	0.011
	-0.453

	NASDAQ IXIC
	-0.073
	-0.594
	-0.003
	-0.401
	-0.086
	-0.621

	DOW JONES DJI
	-0.068
	-0.694
	-0.001
	-0.282
	-0.059
	-0.594

	BOVESPA
	-0.016
	-0.682
	0.004
	-0.219
	0.018
	-0.568

	S&P GSPC
	-0.071
	-0.659
	0.007
	-0.326
	-0.053
	-0.622

	CAC 40 FRANCIA

FCHI
	

-0.003
	

-0.621
	

-0.196
	

-0.205
	

-0.267
	

-0.351



	DAX ALEMANIA

GDAXI
	

-0.041
	

-0.605
	

-0.068
	

-0.214
	

-0.140
	

-0.479

	HONG KONG HSI
	-0.128
	-0.704
	-0.054
	-0.272
	-0.085
	-0.530

	NIKKEI JAPAN N225
	-0.111
	-0.553
	-0.226
	-0.395
	-0.360
	-0.317

	SHANGHAI CHINA
	-0.183
	-0.589
	0.060
	-0.405
	-0.074
	-0.668




Table 9. Correlations for data set @Bloomgberg 2009, date shift = +2

	Financial Indices
	S140
	Bing+
	Bing-
	Nrc+
	Nrc-
	Afinn

	IPC
	0.391
	0.050
	0.018
	0.050
	0.018
	0.309

	NASDAQ IXIC
	0.479
	0.425
	0.012
	0.447
	0.012
	0.345

	DOW JONES DJI
	0.493
	0.458
	0.156
	0.471
	0.156
	0.168

	BOVESPA
	NA
	NA
	NA
	NA
	NA
	NA

	S&P GSPC
	0.540
	0.429
	0.112
	0.444
	0.112
	0.205

	CAC 40 FRANCIA FCHI
	0.488
	0.068
	0.262
	0.057
	0.262
	-0.005

	DAX ALEMANIA GDAXI
	0.476
	0.027
	0.199
	0.018
	0.199
	0.094

	HONG KONG HSI
	0.379
	0.190
	0.087
	0.189
	0.087
	0.306

	NIKKEI JAPAN N225
	0.313
	0.113
	0.036
	0.114
	0.036
	0.008

	SHANGHAI CHINA
	-0.139
	0.183
	-0.279
	0.199
	-0.279
	0.484




Table 10. Correlations for data set @Bloomgberg 2020, date shift = -7

	Financial Indices
	S140
	Bing+
	Bing-
	Nrc+
	Nrc-
	Affin

	IPC
	NA
	NA
	NA
	NA
	NA
	NA

	NASDAQ IXIC
	NA
	NA
	NA
	NA
	NA
	NA

	DOW JONES DJI
	NA
	NA
	NA
	NA
	NA
	NA

	BOVESPA
	NA
	NA
	NA
	NA
	NA
	NA

	S&P GSPC
	NA
	NA
	NA
	NA
	NA
	NA

	CAC 40 FRANCIA FCHI
	NA
	NA
	NA
	NA
	NA
	NA

	DAX ALEMANIA GDAXI
	NA
	NA
	NA
	NA
	NA
	NA

	HONG KONG HSI
	NA
	NA
	NA
	NA
	NA
	NA



	NIKKEI JAP√ìN N225
	NA
	NA
	NA
	NA
	NA
	1

	SHANGHAI CHINA
	NA
	NA
	NA
	NA
	NA
	-1




Table 11. Correlations for data set @NYTimes 2009, date shift = -1

	Financial Indices
	S140
	Bing+
	Bing-
	Nrc+
	Nrc-
	Affin

	IPC
	0.349
	NA
	NA
	NA
	NA
	-0.181

	NASDAQ IXIC
	0.220
	NA
	NA
	NA
	NA
	-0.188

	DOW JONES DJI
	0.391
	NA
	NA
	NA
	NA
	-0.174

	BOVESPA
	0.346
	NA
	NA
	NA
	NA
	-0.057

	S&P GSPC
	0.340
	NA
	NA
	NA
	NA
	-0.177

	CAC 40 FRANCIA FCHI
	0.356
	NA
	NA
	NA
	NA
	-0.130

	DAX ALEMANIA GDAXI
	0.398
	NA
	NA
	NA
	NA
	-0.157

	HONG KONG HSI
	0.206
	NA
	NA
	NA
	NA
	-0.037

	NIKKEI JAPAN N225
	0.086
	NA
	NA
	NA
	NA
	0.116

	SHANGHAI CHINA
	-0.297
	NA
	NA
	NA
	NA
	-0.091




Table 12. Correlations for data set @NYTimes 2020, date shift = -13

	Financial Indices
	S140
	Bing+
	Bing-
	Nrc+
	Nrc-
	Affin

	IPC
	0.637
	NA
	NA
	NA
	NA
	-0.079

	NASDAQ IXIC
	0.631
	NA
	NA
	NA
	NA
	0.299

	DOW JONES DJI
	0.849
	NA
	NA
	NA
	NA
	-0.036

	BOVESPA
	0.724
	NA
	NA
	NA
	NA
	-0.695

	S&P GSPC
	0.766
	NA
	NA
	NA
	NA
	0.123

	CAC 40 FRANCIA FCHI
	0.949
	NA
	NA
	NA
	NA
	-0.246

	DAX ALEMANIA

GDAXI
	

0.973
	

NA
	

NA
	

NA
	

NA
	

-0.391

	HONG KONG HSI
	0.113
	NA
	NA
	NA
	NA
	0.422

	NIKKEI JAPAN N225
	0.271
	NA
	NA
	NA
	NA
	0.037

	SHANGHAI CHINA
	0.635
	NA
	NA
	NA
	NA
	-0.119




Table 13. Correlations for data set @Investingcom 2020, date shift = 4

	Financial Indices
	S140
	Bing+
	Bing-
	Nrc+
	Nrc-
	Affin

	IPC
	-0.181
	NA
	NA
	NA
	NA
	-0.875

	NASDAQ IXIC
	-0.052
	NA
	NA
	NA
	NA
	-0.825

	DOW JONES DJI
	0.918
	NA
	NA
	NA
	NA
	0.247

	BOVESPA
	0.752
	NA
	NA
	NA
	NA
	0.710

	S&P GSPC
	0.545
	NA
	NA
	NA
	NA
	-0.374

	CAC 40 FRANCIA FCHI
	0.461
	NA
	NA
	NA
	NA
	0.628

	DAX ALEMANIA GDAXI
	0.694
	NA
	NA
	NA
	NA
	-0.356

	HONG KONG HSI
	0.555
	NA
	NA
	NA
	NA
	0.585

	NIKKEI JAPAN N225
	-0.136
	NA
	NA
	NA
	NA
	-0.556

	SHANGHAI CHINA
	-0.280
	NA
	NA
	NA
	NA
	-0.938




