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Portfolio Optimization from Risk Tolerance by K-mean Clustering
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Abstract

This research studied stock segmentation by K-Mean Clustering by applying data from SET100. SET100
has stocks with high registered capital and high liquidity. Therefore, investors can decide to buy or sell when
they want to make a transaction. The research data was obtained from SETSmart using the closing price of
the SET100 stocks. This research studies the stock segmentation based on the historical average retum and
standard deviation of return by K-Mean Clustering. The result that represents the optimal number of groups for
K-Mean Clustering in thiswork is 8 groups. When looking at each group of stocks, considering average retum
and volatility, each group has different characteristics. Investors can use this concept to make decisions to
create a portfolio based on their individual Risk Tolerance. Therefore, investors do not spend much time for
tracking the information of all the stocks in the SET100. In this research, the Risk Tolerance was divided into

fourlevels: most, more, moderate and low. Each group incorporates of some stocks which are suitable

to investors’ risk tolerance.

Keywords: Portfolio optimization; Risk tolerance; K-mean clustering
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Abstract

The objectives of this research were to analyze borrowing -returning books from the library to plan and
study the needs of library users in the future. The researcher used the data of borrowing-returning books from
the library of Rajamangala University of Technology Lanna, Chiang Maifrom 2015 until 2019 with a tofal of
177,895 books. It combined with Borrower Type, Faculty, Branch, Book Code, Book Title, Book Type, Book
Category, Book Subcategory, Loan Date and Return Date. Data were collected to creating data visualization
in the graph/chart form to conclude and display the statistical data of the borrowing- returning books classified
by various categories. Afterwards, the dataofborrowing — returningbooks fromdata visualization were analyzed
by two Forecasting Technique (Simple Moving Average and Exponential Smoothing). Moreover, the researcher
also compared between efficacy and forecast errors from theses 2 techniques. The findings revealed that
Simple Moving Average was more accurate and had statistical error less than Exponential Smoothing

significantly.

Keywords: Data visualization; Forecast; Need of library users
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Abstract

The research objective was to study the feasibility of establishing a forensic accounting firm in
Thailand, including opportunities and obstacles in terms of the certified public accounting ( CPA),
certifiedinternal auditing (CIA), information technology (IT) auditing, forensic accountant, and service
users of forensic accountant. Qualitative research was done, with data collected from 18 samples by
in-depth interview. Research result was that there is little possibility for establishing a forensic
accounting firm in Thailand because Thai people know little about the forensic accounting profession.
Most participant agreed that current demand on forensic accountants is still low. However, almost
participant were aware of the rising and increasingly complex trend of corruption. Current fraud
detection agencies, CPAs, ClAs, and IT auditors, were unable to fully investigate frauds, while
objectives and skills of those auditors differed from forensic accountants. Therefore, personnel
development to educate forensic accountants from accounting, law, IT and engineering professionals
may occurin future if forensic accounting becomes more widely known. This personal development

will definitely create opportunities for establishing a forensic accounting firm in Thailand.

Keywords: Forensic accounting; Certified public accounting (CPA); Certified intemal auditing (CIA); Information

technology (IT) auditing
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Abstract

The objective of this study is to examine the factors affecting intention to purchase products advertising
via internet. This research is quantitative research. The study was collected from 400 samples, who
encultured online advertising. Data was gathered via online questionnaires. According to the result, this
research finds that information richness and experience directly affect customer trust. Meanwhile customer

trust directly affects customer commitment to buy product.

Keywords: Information richness; Experience; Customer trust; Customer commitment
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Abstract

The objective of this study is to examine the factors affecting intention to bid via online community. This
research is quantitative research. The study was collected from 395 samples, who are members of online
community. Data was gathered via online questionnaires. According to the result, this research finds that trust
in service providers and perceived ease of use of online community web site directly affect perceived
usefulness of online community web site. Meanwhile, perceived usefulness and trust in members directly

affect intention to bid.
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AN 2 @haﬁﬁmﬁmﬁ:ﬁmmmam‘ﬁdwmm

Model Sum of df Mean Square F Sig.
Squares
Regression 218.658 2 109.329 244418 0.000*
Residual 175.342 392 0.447
Total 394.000 394
*p <0.05

AN3197 3 ANFNUTEANTVRIMINATITEM IO am%awmm

Unstandardized Standardized
Model Coefficients Coefficients T Sig.

B Std. Error Beta

Constant 2.518E-18 0.034 0.000 1.000

ANITUTAIA NI T 1T

- “ . 0.703 0.034 0.703 20.858 0.000*
uiuled
a1yl Insladauled 0.247 0.034 0.247 7.334 0.000*
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AN 4 maﬁﬁmﬁmﬁ:ﬁmmﬂnaw‘ﬁdwmm

Model Sum of df Mean Square F Sig.
Squares
Regression 8.450 2 4.225 6.707 0.001*
Residual 246.957 392 0.630
Total 255.408 394
*p <0.05

AN3197 5 ANFNUTEANTVRIMINAIITEMIDND am%awuq@]m

Unstandardized Standardized
Model Coefficients Coefficients T Sig.
B Std. Error Beta
Constant 4.081 0.040 102.188 0.001
a3 i eladiagundn 0.123 0.040 0.153 3.085 0.002*
nssusasuseloaivasnshe
O . 0.079 0.040 0.098 1.974 0.049*
NI ulod
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