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ABSTRACT
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This study analyzed the stock selection using Data mining method. Specifically, it has the
objectives to understand the general background of data mining technique and the factor affecting
the ability of the stock price increasing for further analysis on the stock ability to get necessary
inputs for planning and determining strategies for risk management of stock investment.

Information for the present study was of secondary type based on the data base system of
The Stock Exchange of Thailand during 2005-2009 which contained the records of market
statistic were used as independent variables: Price-Earning Ratio, Price-Book Value, Book Value
Per Share, Price-Net Asset Value, Net Asset Value, Dividend Yield, Market Capitalization,
Tumover Ratio, Foreign Net Buy, Return on Equity, Return on Asset and stock trend.

The findings at 0.05 statistically significant level revealed that 6 types of above
independent variables had the effect on the stock price increasing ability there are Book Value Per
Share, Dividend Yield, Market Capitalization, Turnover Ratio, Foreign Net Buy and’stock trend.
Meanwhile, the analysis on the correlated coefficients suggested that 4 correlations of above

independents there are Price-Book Value and Return on Equity, Price-Book Value and Price-Net



. 248663

Asset Value, Book Value Per Share and Net Asset Value and Return on Equity and Price-Net
Asset Value. The analysis on stock price increasing ability using logistic regression method
suggested that the predictive accuracy of the probability analysis was 73.80%. Meanwhile, the
analysis on stock price increasing ability using neuron network method suggested that the

predictive accuracy of the probability analysis was 69.40%.
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