Predicting corporate credit rating levels has been the focus of a large number of studies. However, current models can still be improved to achieve even better predictions. This research makes several contributions to knowledge. 
First, we exploit the vast increase in social media data put out by companies and about companies, that enables to develop more predictive models than those developed in the past. By analysing the tweets put out by different companies and about companies, we show, that there is a correlation between the tweet frequency and the credit rating levels. 
Second, we introduce an ordinal mixed frequency model that can overcome the issue of tweets and credit ratings being sampled at different frequencies. Instead of aggregating the higher frequent explanatory variable to the lower frequent dependent variable we develop a mixed-frequency model for ordinal response data with exponential almon lag weighting. By estimating only two additional weight parameters we show how this model increases the prediction of credit rating levels compared to a standard ordinal regression model. 

