
Trim Size: 7in x 10in Aldridge602989 f01.tex V1 - 12/09/2020 12:58 A.M. Page iii�

� �

�

Big Data Science in
Finance

By

Irene Aldridge
Marco Avellaneda



Trim Size: 7in x 10in Aldridge602989 ftoc.tex V1 - 12/09/2020 1:02 P.M. Page v�

� �

�

Contents

Preface vii

Chapter 1 Why Big Data? 1

Chapter 2 Neural Networks in Finance 15

Chapter 3 Supervised Learning 49

Chapter 4 Modeling Human Behavior with Semi-Supervised Learning 80

Chapter 5 Letting the Data Speak with Unsupervised Learning 108

Chapter 6 Big Data Factor Models 142

Chapter 7 Data as a Signal versus Noise 180

Chapter 8 Applications: Unsupervised Learning in Option Pricing and
Stochastic Modeling 231

Chapter 9 Data Clustering 262

Conclusion 313
Index 315

v


