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Trading with Corporate Event API Data



Wall Street Horizon
• 20 years of experience focused solely on providing the most 

accurate corporate event data in the industry.

• Optimized process of gathering primary sourced data using 
proprietary algorithms, and proactive outreach from in-house 
analysts.



Speaker Background

• 5+ years previous experience with IBKR, previously 
managed IBKR’s 3rd Party API onboarding

Matthew Trummer
IBKR API Program Manager
Wall Street Horizon



Speaker Background

• Corporate earnings expert with 15 years in the financial 
data industry

• Research has been featured in several top tier media 
outlets such as WSJ, FT, Barron’s

• Industry conference speaker and on-air guest for Yahoo 
Finance, Cheddar TV and CNBC

Christine Short
VP of Research
Wall Street Horizon
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Speaker Background

• Rekhit Pachanekar first completed his engineering in 
Computers and went on to complete his PGDM from IIM 
Indore. • He researches equities and fixed-income securities as a 
part of the content team at Quantra. • Away from work, he likes to read up on the outliers in the 
market and follows Tesla Inc. with keen interest.

Rekhit Pachanekar
Sr. Quant Associate
QuantInsti



Why Do Corporate Events Matter?
• Corporate events - any single-company event that can cause 

volatility in the marketplace 

▪ Examples: analyst/investor events, earnings 
announcements, dividends, corporate actions

• Events created by publicly traded companies provide 
compelling insight into overall financial health

• Corporate event data is used for generating alpha or 
mitigating risk

• Beyond just being aware that these events are happening, it’s 
important to know when the content or timing of events have 
changed



Example: First Republic Bank
• For Q1 2023 earnings, First Republic Bank delayed their 

announcement to Monday, April 24 from an expected report 
date of Thursday, April 13

• We’ve been tracking this name since 2006 and observed this 
was a significant outlier, suggesting the company was getting 
ready to report bad news, as detailed in academic research 
findings

Source: IBKR TWS

Any trading symbols, entities or investment products displayed are for illustrative purposes 
only and are not intended to portray recommendations.



Wall Street Horizon 
Corporate Event Data API

• Free trial for first-time subscribers 

• Recently enhanced, Earnings Dates and Dividends 
Announcements now updated 20x more often 

• Over 20+ event types are available, including:
• Earnings Dates
• Dividend Announcements & Status
• M&A Events
• Stock Buybacks

• Data coverage includes 10,000+ public companies worldwide.



How To Subscribe to the Data 
To begin your free trial or subscribe:

A) Click the button at https://www.wallstreethorizon.com/interactive-
brokers

OR 

B) Follow the steps below:
1) Log in to Account Management
2) Select User Settings
3) Select Research Subscriptions 
4) Select the Current Research Configuration Icon 

5) Find Wall Street Horizon Corporate Event Data, and check 
the box next to it 

6) Select Continue and complete remaining prompts

https://www.wallstreethorizon.com/interactive-brokers
https://www.wallstreethorizon.com/interactive-brokers


Event Types



Wall Street Horizon Corporate 
Event Data via IBKR TWS API
• Step 1: Download IBKR’s TWS API here https://interactivebrokers.github.io

https://interactivebrokers.github.io/


Wall Street Horizon Corporate 
Event Data via IBKR TWS API
• Step 2: Setup API Settings in TWS under File -> Global Configuration -> API -> Settings, 

match the Settings as seen below then click Apply and OK



Wall Street Horizon Corporate 
Event Data via IBKR TWS API
• Step 3: You should now be able to access the Wall Street Horizon Corporate Event Data 

service via the TWS API! Additional information on the API and available filters can be 
found here: https://interactivebrokers.github.io/tws-api/fundamentals.html

• Sample JSON response for a Dividend Announcement:

https://interactivebrokers.github.io/tws-api/fundamentals.html


Key Notes:
• Remember to return metadata before pulling event data!
• Close command window between calls!

Additional Info and Resources:
• https://www.wallstreethorizon.com/interactive-brokers
• https://interactivebrokers.github.io/tws-api/fundamentals.html

Wall Street Horizon Corporate 
Event Data via IBKR TWS API

https://www.wallstreethorizon.com/interactive-brokers
https://interactivebrokers.github.io/tws-api/fundamentals.html


Post-Earning Announcement Drift (PEAD) Strategy
By QuantInsti



What is PEAD?
- Research shows that it takes time for the market to incorporate news events information 

into stock prices.



Does this happen in real life?
- Example: Amazon
- Amazon announced earnings on Feb 2, 2023

Any trading symbols, entities or investment products displayed are for illustrative purposes 
only and are not intended to portray recommendations.



Does this happen in real life?

- Amazon announced earnings on Feb 2, 2023

Any trading symbols, entities or investment products displayed are for illustrative purposes only 
and are not intended to portray recommendations. Past performance is no guarantee of future 
results.

Source: Yahoo Finance



Earnings report on Feb 2, 2023 Earnings report on Feb 1, 2023

Does this happen in real life?
- Let us see some more examples

� Google
� Meta

Any trading symbols, entities or investment products displayed are for illustrative purposes only 
and are not intended to portray recommendations. Past performance is no guarantee of future 
results.

Source: Yahoo Finance



- Research shows that it takes time for the market to incorporate news events information 
into stock prices.

- This time could be in hours or days

What is PEAD?



- What do you need?
- Earnings date of company (Retrieved through Wall Street Horizon)
- OHLC data of the company
- Two data points to look at

- Close price on the day the earnings result is announced
- Open price of the day after the earnings result is announced

How to use the PEAD Strategy?



Date Open Price Close Price

Feb 2, 2023 110.25 112.91

Feb 3, 2023 105.26 NA

- What do you need?
- Earnings date of company (Retrieved through Wall Street Horizon)
- OHLC data of the company
- Two data points to look at

- Close price on the day the earnings result is announced
- Open price of the day after the earnings result is announced

- Example : Amazon (Result announced on Feb 2, 2023)

How to use the PEAD Strategy?

Any trading symbols, entities or investment products displayed are for illustrative purposes only 
and are not intended to portray recommendations. Past performance is no guarantee of future 
results.



Date Open Price Close Price

Feb 2, 2023 110.25 112.91

Feb 3, 2023 105.26 NA

How to use the PEAD Strategy?
- What do you need?

- Earnings date of company (Retrieved through Wall Street Horizon)
- OHLC data of the company
- Two data points to look at

- Close price on the day the earnings result is announced
- Open price of the day after the earnings result is announced

- Example : Amazon (Result announced on Feb 2, 2023)

Any trading symbols, entities or investment products displayed are for illustrative purposes only 
and are not intended to portray recommendations. Past performance is no guarantee of future 
results.



Date Open Price Close Price

Feb 2, 2023 110.25 112.91

Feb 3, 2023 105.26 NA

- Simply calculate: (Open price on day after result) - (Close price on day of result) 
- 105.26 - 112.91 = - 7.65

- What do you think is market’s reaction?

How to use the PEAD Strategy?

Any trading symbols, entities or investment products displayed are for illustrative purposes only 
and are not intended to portray recommendations. Past performance is no guarantee of future 
results.



Date Open Price Close Price

Feb 2, 2023 110.25 112.91

Feb 3, 2023 105.26 NA

- Simply calculate: (Open price on day after result) - (Close price on day of result) 
- 105.26 - 112.91 = - 7.65

- What do you think is market’s reaction?
- Negative as price decreased

How to use the PEAD Strategy?

Any trading symbols, entities or investment products displayed are for illustrative purposes only 
and are not intended to portray recommendations. Past performance is no guarantee of future 
results.



Date Open Price Close Price

Feb 2, 2023 110.25 112.91

Feb 3, 2023 105.26 NA

- Simply calculate: (Open price on day after result) - (Close price on day of result) 
- 105.26 - 112.91 = - 7.65

- What do you think is market’s reaction?
- Negative as price decreased

- What should you do when result is negative ?
- You will Sell (short) the asset

How to use the PEAD Strategy?

Any trading symbols, entities or investment products displayed are for illustrative purposes only 
and are not intended to portray recommendations. Past performance is no guarantee of future 
results.



Date Open Price Close Price

Feb 2, 2023 110.25 112.91

Feb 3, 2023 105.26 NA

- Simply calculate: (Open price on day after result) - (Close price on day of result) 
- 105.26 - 112.91 = - 7.65

- What do you think is market’s reaction?
- Negative as price decreased

- What should you do when result is negative ?
- You will Sell (short) the asset

How to use the PEAD Strategy?

- What should you do when result is positive ?
- You will Buy the asset

Any trading symbols, entities or investment products displayed are for illustrative purposes only 
and are not intended to portray recommendations. Past performance is no guarantee of future 
results.



- Calculate standard deviation of returns
- Take last 90 days returns as reference

- If the returns on the next day are more than 25% of standard deviation, then we Buy
- If the returns on the next day are less than 25% of standard deviation, then we Sell

How to use the PEAD Strategy?



How does this strategy perform?

Any trading symbols, entities or investment products displayed are for illustrative purposes only 
and are not intended to portray recommendations. Past performance is no guarantee of future 
results.

Source: Day Trading Strategies Course, Quantra



Quantra Course: Day Trading Strategies



For More Information
• Wall Street Horizon is a 

proud contributor of

• For more info on Wall Street Horizon’s Corporate Event 
Data via Interactive Brokers TWS API visit: 
https://www.wallstreethorizon.com/interactive-brokers

https://www.wallstreethorizon.com/interactive-brokers



