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(Study of News and High Frequency Data of Korean Stock Market)
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Abstract: This study analyzes the relationship bewtween news aritcles and intraday stock

market reactions. Many cases about US & Japan listed companies have been reported, but, Korean cases

haven't. In this study, we analyze the influence of news articles on Korean stock markets using high

frequency data. Furthermore, we also analyze differences in market reactions by language of news

articles.
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