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Predicting Future Correlations 
Example dataset use case #42b(IHE ETF benchmark)

● Get an alert, discover hidden relationships, identify information arbitrage opportunities and capture alpha.

● Extract relationships based on sympathetic, symbiotic, parasitic or latent entanglement 

The following slides represent a basket of equities that have
known and hidden relationships to CELG. (IHE ETF benchmark)



  



  



  



  



  



  

The following slides represent additional dataset use cases

Predicting Future Correlations 
Example NLP/NLU dataset use cases (continued)



  
http://investors.avrobio.com/news-releases/news-release-details/avrobio-announces-updated-clinical-data-avr-rd-01-gene-therapy

Short basket generation: AVRO drops 51.55% on news 10/1/18. The dataset is used to 
detect the top 5 equities that are related to AVRO based on sympathetic, symbiotic
or parasitic relationships. Over time, these begin to drop.

http://investors.avrobio.com/news-releases/news-release-details/avrobio-announces-updated-clinical-data-avr-rd-01-gene-therapy


  
https://www.equities.com/news/lumentum-holdings-inc-lite-plunges-32-98-on-november-12

Short basket generation: LITE drops 32.98% on news 11/12/18. The dataset is used to 
detect the top 10 equities that are related to LITE based on sympathetic, symbiotic
or parasitic relationships. Over time, these begin to drop.

https://www.equities.com/news/lumentum-holdings-inc-lite-plunges-32-98-on-november-12


  

Context-controlled Clustering: Relationship Networking:



  

Portfolio protection, risk reduction scenario: 

1. A component in a portfolio has hidden relationships based on
sympathetic, symbiotic or parasitic latent entanglement to another 
equity

2. That equity has dropped significantly 

3. Get an alert and react  



  

● Predicting future correlations between equities
● Determine if price correlations have similar NLP/NLU correlations
● Automatically create baskets of equities based on real-time peer reviewed published 

scientific papers or patents
● Detach the custom columns and append them to other proprietary in-house datasets
● Context-controlled correlations (e.g. biological, chemical, geophysical and others) to 

derive different signals
● Use a single equity as a seed and model cross-correlations between other equities
● Create vectors with feature attributes using trending terms or events

Additional example use cases: 
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