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The paper is far from being a scientific paper.

First of all, the literature review is largely incomplete, and many papers are missing. The authors should at least cite
some of the many papers on the topic appeared in Finance Research Letters or in the Internationa Review of Financial

Analysis, and try to provide a more comprehensive list
Second, it is not clear which data source they use. It does not seem possible to download data from 'data.world.com’

Third, and more importantly, the data analysis conducted by the authors are very simple, no more than descriptive
statistics. There is no relevant contribution to the literature. To improve i the authors should pick a specific topic, see what
is available in the literature, and provide something new either in terms of methods or in terms of applications of known

methods to new data.
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