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Abbreviated abstract: This study aims to evaluate portfolios of capital projects, in order to

describe the investments behavior against established parameters, evaluate relationships

between them and create subsidy to enable future studies/applications of machining learning

and artificial intelligence in the projects and portfolio management universe. Descriptive and

inferential statistics showed influence of the phase and investment size in the deviation range.

The influence of the execution condition had no impact, demystifying a common sense among

professionals in the area. The investment phase presented statistical relevance, p-value < 0,01,

while the size presented p-value < 0,05.
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Problem and Data

• In Project management environment, predictability is a key issue to allow project execution by the
best cost and shortest deadline. By concept, each project is unique and drives part of the company
strategy, so to be a competitive player is necessary to conciliate complexity and volatility
environment with the medium and long term business strategy.

• In this context, this study has aimed to describe the behavior of investments against established
parameters, evaluate relationships between these and create subsidy to enable future studies and
applications of machining learning and artificial intelligence in the universe of project and portfolio
management.

• To achieve the goal was took under evaluation a historical database from a multinational
petrochemical industry and applied on this descriptive analyses and logistic regression.
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Methods

• Taking the database on hands, one parameter defined by the literature (project maturity) and tow
others established by the common sense of the professionals (size and execution condition) was
evaluated through descriptive statistic and logistic regression to make sure about a existent
correlation and the influence level of each one.
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∆ 𝑅𝑎𝑛𝑔𝑒 = 𝛽0 + 𝛽1𝑀𝑎𝑡𝑢𝑟𝑖𝑡𝑦 +

𝛽2𝑆𝑖𝑧e + 𝛽3𝐸𝑥𝑒𝑐𝑢𝑡𝑖𝑜𝑛 𝐶𝑜𝑛𝑑𝑖𝑡𝑖𝑜𝑛

∆ 𝑅𝑎𝑛𝑔𝑒 = 𝛽0 + 𝛽1Maturity + 𝛽2𝑆𝑖𝑧𝑒

Model 1

P.S.: The third model has been chosen on study conclusion

Model 3



Results and Conclusions

• The influence of the independent categorical variables phase/maturity and size of the investment
in the dependent variable deviation range were confirmed. By the other hand, the influence of
the execution condition was demystified, showing no correlation.

• It has created subsidy to enable future studies and applications that allow the application of
more robust tools for data processing and analysis, such as machining learning and artificial
intelligence. A recommendation for the next studies is design a algorithmic to identify possible
impacts not yet known, and promote good predictability.
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Parameters Exponents Values of each Stratum in Model 3


