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Financial markets: “big data”



The internet: “big data”



What Google knows about markets
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Aggregated InformationGoogle Trends based trading strategy

Search volume 
decreased: 
BUY index 

 in week t+1 

no of Google searches 
for keyword 

week 
t t-1 t-2 t-3 



Aggregated InformationGoogle Trends based trading strategy
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OutperformanceGoogle trading strategy for keyword “culture”
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OutperformanceGoogle trading strategy for keyword “debt”
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What makes a keyword successful?



Quantifying PatternsWhat makes a keyword successful?
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Quantifying PatternsWhat makes a keyword successful?
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Quantifying PatternsWhat makes a keyword successful?
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What Wikipedia knows about markets



Quantifying PatternsWikipedia: Financial topics
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Quantifying PatternsWikipedia: Dow Jones companies
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Quantifying PatternsWikipedia: Actors and !lmmakers?
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