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New Data

Taxonomy

1. Value in each data-set

Individuals Business Processes Sensors .
2. Change in market structure
Social Media Transaction Data Satellites
News & Reviews Corporate Data Geolocation 3 . Li m i'l'q 1'i O n S Of B i g D q 'I'q
Web Searches & Government Other Sensors
Personal Data Agencies Data
4. Other concerns?

Using News Sentiment Using Email Receipts Using footfall data
120 190 135
170 - ——# Buyers 130 { —SPX
e 150 - —zsc.)F:Z:t:s 222 ' Long-Short Strategy
110 130 e 3

|
|
|
|
110 110 I M‘/
105 i ’Jf"".'“"
90 “\*"”‘ 3 Dng |
100 W . |(u W
70 - 95 |
‘ ‘ ‘ 95 .

| |
2005 2007 2009 2011 2013 2015 2017 85 4
2014 2015 2016 2017 Mar-16 Jun-16 Sep-16 Dec-16



New Tools
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/ Latest algorithms are in open-source domain. Implications?



New Risk Premia
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