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Short Term Projec=ons


◦ Nega&ve	Ini&al	Effects	

◦ Recovery	to	normal	

◦ No	Long-term	Effects	



nordstrom	=TimeSeries[FinancialData["JWN",{{2016,2,2},{2017,4,10}},	"Value"],{{2016,2,2},{2017,4,10}}]	
	
DateListPlot[TimeSeriesWindow[(nordstrom-nordstromtweet)/nordstromtweet,{{2017,2,8},{2017,2,15}}]]	

 	

First Case – Nordstrom


48 Hour Change: 2.46%     As of April 10th: 3.27% 	



Following Suit


48 Hour:4.62%  April 10th:
−2.47% 	

48 Hour:−2.57%  April 10th:
4.39% 	

48 Hour:0.11%  April 10th:17.67% 	



 	

48 Hour:−5.31%  April 10th:
4.84% 	

48 Hour:−3.68%  April 10th:
6.17% 	

48 Hour:9.68%  April 10th:22.09% 	



 	

48 Hour:−0.49%  April 10th:
27.1291 	

48 Hour:−0.23%  April 10th:
−4.7% 	

48 Hour:0.54%  April 10th:52.13% 	



48 Hour:1.21%  April 10th:36.46% 	

48 Hour:−0.23%  April 10th:
−4.7% 	



Results


o T-Value	Short:	0.545			-			Keep	Null	Hypothesis	

o T-Value	Present:	2.22			-				Reject	Null	Hypothesis	



Results




Adjus=ng for Market Cap




Normalizing

(​companymarketkcap∕marketkcapSum )∗(𝑠𝑡𝑜𝑐𝑘 𝑣𝑎𝑙𝑢𝑒)	


