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I Sentiment Problem: Minimizing Risks & Capturing Opportunities

During Volatile Market Events

Some Events Impacting Crude Oil Pr

4

* Global Growth Expectations

 Demand increases

* Major Global Events (Covid-
Demand 19 Vaccine)

ices

. Price Increase

e Output Cuts (OPEC)
e Sanctions (Iran & Venezuela)

* Geopolitical Tensions (Middle East & Russia)
Supply

Side

e Global Slowdown Expectations
* Major Global Negative Events
(Covid-19 Second Wave)

* Demand Decrease Expectations

Side

* Qutput Increases

e Lifting Sanctions

e Geopolitical Easing

e Crude Price Wars (Saudi & Russia)

Price Decrease °
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I Sentiment Problem: Supply side event sentiments mostly creates

opposite effect on oil prices

Libya's NOC says output shut down at El Feel oilfield Supply Negative Positive
Global Oil Demand Set to Drop First Time in Decade on Virus Demand Negative Negative
Gulf OPEC not planning extra voluntary oil cuts beyond June: sources Demand Positive Negative
OPEC+ panel calls for more oil cuts on coronavirus impact: Algeria Demand Negative Positive
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I Our Approach: Utilizing news data for future price predictions

Decision Support Predictive Modelling § Trading

Events Affecting Crude Oil Prices 7]
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* Geopolitical Tensions (Middle ) - 0 we
East, Mediterranean etc.) &S a2 Se
« Coronavirus Exposure D 5 §°3 2. ,5, 8 0
Q =~ Q g0 = " -
- [ ol

ASVYD 110 IANAD



I Our Approach: Tailor-made solution for specific case

Determining sources

& News Crawling

Custom
Classification

Sentiment Scoring

Relating Sentiments
to Prices

Apply relevancy
score thresholding

Filtering out the
first noise

Classify news/events
according to supply
side/demand side

Supervised/unsuper
vised learning

Develop specific
sentiment scoring
models to each class

The best model
goes

Model the relation

between the day’s,

weeks and months

news sentiment and
oil prices

Iterate back to
developing classes
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I Our Solutions:

‘ Smart Newsfeed — Customized Sources, Smart Filters

‘ Smart Event Analytics — Smart Event Classification, Event Metrics
‘ Sentiment Analysis — Customized Models, Finance Focused

‘ News Impact Analytics — Impact Magnitude Score
|

Customized End to End Algorithmic Trading Solution
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I News Sentiment Dashboard: Screenshot

Your s Food
Brent Crude Oil Price & Volume Chart
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Thank You!

I Contact Us:

Send us an e-matl: info@ulakfin.coméz>
Follow us on LinkedlIn: linkedin.com/company/ulakfin
Visit our website: www.ulakfin.com

Adress: Universiteler Mahallesi, ihsan Dogramaci Bulvari NO:13 ODTU Teknokent Kulucka Merkezi Baraka 1, 06800, Cankaya, Ankara, Turkey




