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Nowadays, there are growing higher number of investments in stock exchange of Thailand.
New stock trading regulations by Stock Exchange of Thailand has been announced imperatively to control
and protect an abnormal stock trading for both of individual and institute investors. Therefore, broker
penalty cost is also higher accordingly. In order to reduce cost of penalty, this research is conducting the

development of audit system to facilitate auditor to monitor abnormal stock trading efficiently.

Development tool for this research utilize Data Mining Clustering in Microsoft SQL server to analyze
stock trading data. The process started from SET regulation announcements are converted to data mining
rules. The next step is filtering and appending of Auto-T protocol that is stock trading standard format
provided by Stock Exchange of Thailand into the database. Finally, data mining clustering tools will
generate the valuable results from Auto-T information stored in the database. The result of this research
represents the figure in term of clustering format. Each cluster displays the stock trading patterns having
the same behavior. Each cluster is able to facilitate auditor to search a group of potential customer who
send abnormal stock trading order easily. Moreover, data mining clustering tools also provide the

probability percentage for auditor to specify-abnormal-level for proactive auditing actions in the future.
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Customer within Customer_Criteria

Stock = Active_Stock

Customer_Volume <= 200

Order_Status = Match

Execution_Quality_Transaction

Customer within Customer_Criteria

Stock = Active_Stock

Customer_Volume <= 200

Order_Status = Match

Order_Count >=3
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Then  Execution_Quality_Account (11)
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and Stock = Active_Stock (2)
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Then  Mislead_Transaction (5)
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Then  Mislead_Account (11)
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If Trading_Account is member of Trading_Staff_Account
And Trading_Stock within Trading_Staff_Stock_Outstanding

Then Front_Running
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Reulanis [dauause | Asniiazdu | aonasdiazdy AnuzAnanRTasdayainsIany wefiduiaan
VAGELT  NNITNUANA | VOUNATEY | TBIRTUAUAN aziurenisde
AuangEnTs | &aTiaFunn A ldmnzan
lunguandeiild| @10 >
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1 6 3 3 20001 100
2 4 4 4 20001 STOCKA 100
3 130 4.47 3.93 20001 C 100000 STOCKA 88.1
4 6 3 3 20001 100000 100
5.1 127 12.88 12.87 100000 C 20001 20002 STOCKA STOCKB 81.86
STOCKC 20003
52 127 7.07 3.87 20001 C >100000 STOCKA 68.48
6.1 186 9.73 3.38 20002 >100000 STOCKC STOCKB C 34.77
STOCKD 20003 STOCKE
6.2 186 9.27 4.25 C>100000 STOCKA 20001 45.81
6.3 186 8.90 5.84 C>100000 STOCKA 20001 STOCKC 20005 65.60
71 186 9.67 3.29 20002 >100000 STOCKC STOCKB C 34.06
STOCKD
7.2 186 9.24 4.08 C >100000 STOCKA 20001 OTHERS 44.18
7.3 186 8.54 5.41 C >100000 STOCKA 20001 20005 STOCKC 63.39
8 137 9.61 9.59 20001 C 100000 STOCKA 20002 99.72
9 136 12.73 9.97 C >100000 20001 STOCKA 20003 78.33
10 127 8 8 C >100000 20001 STOCKA 20002 100
1" 9 2 2 20001 100
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12 137 7.08 7.01 20001 C 100000 STOCKA 98.96

13 137 11.54 7.41 C 20001 >100000 STOCKA STOCKE 64.25
STOCKD

14 148 14.13 5.88 >100000 C STOCKA 20005 20001 STOCKC 41.59

15 148 13.33 38.18 >100000 C 20005 STOCKA 38.18

16 147 13.93 7.01 >100000 C STOCKA 20001 20005 20004 50.33
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\Value Cases Probability

(Cluster 1 Total) 13.33 100.00%)
100-200 5.56 41.69%
>100000 5.09 38.18%)
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Missing 0 0%)
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CustomerlD |OrderNumber |SecuritiesSymbol Board [Volume |OrderStatus |OrderCategory
20005 000215 StockA M 10000|M Others

20005 000216 StockA M 100|M 100-200
20005 000203 StockA M 200[M 100-200
20005 000204 StockA M 100|M 100-200
20005 000205 StockA M 100|M 100-200
20005 000206 StockA M 100000(C >100000
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20005 000207 StockA M 200|M  |100-200
20005 000208 StockA M 100[M |Others

20005 000209 StockA M 5000M |Others

20005 000217 StockA M 200|M  |Others

20005 000218 StockA M 100000/C  [»100000
20005 000219 StockA M 100|M  |{100-200
20005 000220 StockA M 200|M  |100-200
20005 000221 StockA M 100000|M  [>100000
20005 000222 StockA M 100[M |100-200
20005 000223 StockA M 100000/C  |>100000
20005 000224 StockA M 100[M |100-200
20005 000225 StockA M 200|M  |Others

20005 000226 StockA M 100000/C  [>100000
20005 000227 StockA M 30000|M  |Others

20005 000228 StockA M 200|M " |100-200
20005 000229 StockA M 100[M |100-200
20005 000252 StockA M 100[M |100-200
20005 000253 StockA M 100|M  |{100-200
20005 000254 StockA M 100[M |100-200
20005 000255 StockA M 200|M  |100-200
20005 000256 StockA M 100[M  |100-200
20005 000257 StockA M 100|M  {100-200
20005 000258 StockA M 100000[C  |>100000
20005 000259 StockA M 100[M  |100-200
20005 000260 StockA M 100[M |100-200
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20005 000261 StockA M 100[M  |100-200
20005 000262 StockA M 200|M  |100-200
20005 000263 StockA M 100/M  |100-200
20005 000237 StockA M 1000M  |Others
20005 000238 StockA M 500|M  |Others
20005 000239 StockA M 100[M  |100-200
20005 000240 StockA M 4000|M  |Others
20005 000241 StockA M 100/M  |100-200
20005 000242 StockA M 30000|M  |Others
20005 000243 StockA M 100[M  |100-200
20005 000230 StockA M 200|M  |100-200
20005 000231 StockA M 100/M |100-200
20005 000232 StockA M 200|M  |100-200
20005 000233 StockA M 100/M  |100-200
20005 000234 StockA M 100/M  |100-200
20005 000235 StockA M 500|M  |Others
20005 000236 StockA M 500[M  |Others
20005 000264 StockA M 10000jM  |Others
20005 000265 StockA M 400M  |Others
20005 000244 StockA M 10000|M  |Others
20005 000245 StockB M 400[M |Others
20005 000246 StockB M 2000|M  |Others
20005 000247 StockB M 100/M ©]100-200
20005 000248 StockB M 200|M  |100-200
20005 000249 StockB M 100|M  |{100-200
20005 000250 StockB M 1000|M  |Others
20005 000251 StockB M 2000|M  |Others
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