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Conclusion

* Virtually unlimited computational power to search for
patterns today

* Pattern complexity is critical for accuracy, generality,
and interpretability

* Fallacy of big data — the right transformations of a
limited set of signals is what actually matters

. Pat;cerns don’t last forever (find them fast enough to
act

* Use-case: from hundreds of trade strategies, determine
which are most reliable given current information
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Computing Functional Relationships From Data
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y =0.02 x cos(4 x) + 1/(1 + exp(-4 x))
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High Error
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Data Science Today

Too Technically Focused

Limited Human Capital and
Data Science Talent

Difficult to grow analytic capacity



Many Methods, Where to Begin?
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Conservation laws = Deeper insight



Sighal from Noise
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Schmidt M., Lipson H. (2009) "Distilling Free-Form Natural Laws from Experimental Data,"
Science, Vol. 324, no. 5923, pp. 81 - 85.



Visualizing the Search
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Physical System Schematic Experimental Data Inferred Laws
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Applying Moneyball Methods

Goals
Predict finish positions of the 2014 Kentucky Derby

Data Sources
Brisnet.com handicapping data

Race past performance

Nutonian Difference

Expose relationships between running style, speed, and
trainer record

Easily explained model

Impact
Predict 4 out of top 5 horses
Exact predictions for #1, #3, and #5



Data Scientist APl / Community

Publish algorithms for internal /
external consumption

Seamlessly integrate business
and data science communities

Scale access to rapidly
advancing ecosystem

Community rankings /
recognition
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Live preview o www.eurega.com
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Eurega in Action
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Try it on your data E u Fe

WWW.Nnutonian.com/download

Free on small data | Test on unlimited data
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