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Formag&o de portfélio por meio de Maquinas De Suporte Vetorial
Marcelino, Sarah Sabino de Freitas

Albuguerque, Pedro Henrique Melo

Magumas de Suporte Vetorlal

lios (Acdes) - formac?

Benchmarking (Admm\stracaﬂ)

20-Nov-2014

28-Jul-2015

MARCELINO, Sarah Sabino de Freltas Formacdo de portféllo por meio de Méqumas De
Suporte Vetorial. 2014. 98 f., il.
Universidade de Brasilia, Brasllla, 2014.

A presente pesquisa teve como objetivo replicar a metodologia de Maquinas de Suporte
Vetorial proposta por Fan e Palaniswami (2001) no contexto brasileiro de formagéo de
portfélio.O SVM foi entdo utilizado para verificar se o uso de Maquinas de Suporte
Vetorial na formagéo de portfélios de fato contribui para que o retorno seja superior ao
de um benchmark do mercado, sendo que o ativo escolhido para tal comparagao foi o
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Table 1: 2013 Annual Income/Salary by Employment type
i Most Viewed ry by Employi typ

I " 2013Avg. | 2012Avg. | % | 2013 | 2012
1. TensorFlow Disappoints - Google Employment , 9 9
Deep Learning falls shaflow. ploym Salary Salary |Change Count | Count
Selfemployed | [136.4 105.8 29.0% |25 26
2. 7 Steps to Mastering Machine
Learning With Python. Company 1113 101.6 95% [284  [375
3. 5 Best Machine Learning APIs for University/Acadenfia| 89.6 63.2 41.9% |42 49
Data Science Govemment 725 71.8 1.0% |12 14
4. Rvs Python for Data Science: The Student 334 34.1 -2.0% |19 17
Winneris ... Unemployed/Retirdd | 20.0 483 na 1 6
5. A Statistical View of Deep Al \l1052 /o4 11.9% (383|487
Learning
6 Amazon Top 20 Books in rF:nrge:ﬁmaﬁng average salary we used mid-point of the range, 20K for * $180"
Databases & Big Data. )
7 9 Must-Have Skills You Need to \é\(/; go!e also that there was only 1 self-reported Unemployed/Retired, vs 6 in
Become a Data Scientist -
In Table 2 we break down the data by region. Since the numbers of self-
Most Shared employed and government data scientists are relatively small, we grouped
1. The different data science roles in ter;ecm ;\gg‘ industry and university, respectively. Students and unemployed were

the industry
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Salary  HourlyRate  Bonus  Popular Tallies  More

ByJob  ByYearsExperience By EmployerName  ByCity By State or Province

By CompanySize  More

Skill: Data Mining / Data Warehouse Median Salary by job

National Salary

Job $0 $50K $100K $150K
Data @
Data Analyst
653 salaries 961,245 —
Data Scientist, IT
Y 91,451
243 salaries $ [———
Senior Data Analyst
76,902
197 salaries $ [
Business Intelligence (BI)
Analyst $64,810
141 salaries
Data Architect
114 salaries $11420) —
Data Scientist / Engineer
90,932
98 salaries $ [
Business Intelligence (BI)
Developer $78,617
86 salaries

Country: United States | Currency: USD | Updated: 16 Nov 2015 [ Individuals Reporting: 2,473
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@ algoritmos de mineracao

e regressao linear
e classificacdo
@ arvores de decisdo
e mdquinas de suporte vetorial (SVM)

o clusterizacdo
e mineracdo de textos

Thiago Marzagdo (Universidade de Brasilia) MINERAGCAO DE DADOS 14 /17



N
PREVIEW DO CONTEUDO

@ computacgao
e programacao
@ Python
e SQL
e computagcdo em nuvem
o trabalhando ¢/ dados sujos
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LOGISTICA DO CURSO

site do curso: http://thiagomarzagao.com /teaching/mineracao
no site: programa, slides, datasets, links p/ leituras

comunicacdo: Slack

avaliacdo: trabalho final, individual
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