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Analysis of factors affecting the variation of consumption stocks

using by data mining.
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Abstract

The objectives of this research were to study the factors that affect stock prices of
consumer stocks in order to compare and to find suitable decision models. The factors in this study
were following Trend, Market Capitalization (MC), Price to Earnings Ratio (P/E), Price to Book Ratio
(P/BV), Book Value per Share (BVPS), Dividend Yield (DivY.), Turnover Ratio, Return On Equity (ROE),
Return on Equity Asset Return on Assets (ROA), Asset Value, and Close Price. According to the data
for consumer stocks from 2012 to 2016, The researcher had selected the statistical analysis program
by using Multiple regression analysis to test hypotheses of the study. The significance level was
0.05. For the forecasting of the information of property, the researcher used decision tree such as
algorithms J48, REPTree, RandomTree, RandomForest, LMT, and Hoffmann tree models with Weka
program.

This study shows the Random Tree model had the best performance. Its accuracy was
100% and the average deviation is 0.00. The factor that has the most significant effect is Dividend
Yield. The Price to Book Ratio (P/BV) came in the second. Then the Book Value per Share
(BVPS)came in the last with R Square value of 0.73.
Keyword: Multiple Regression Analysis, Data mining, Decision Tree, Consumer stock, Statistical

Analysis
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1. #aa1nn1sAnenlade §idglddmaainnisnisiieseimemallan1siaseinsann e

Wunsanmaa (Multiple Regression Analysis) Milasion1silasuuuasassianjunguallnauslan lana

ANUANTIN 1 A197199 2 LATAISIN 3

A19197 1 Jnaasuna

R R Square Adjusted R Square Std. Error of the Estimate

.85 0.73 0.72 28.63

A9EUATIUMANSIN 1

31NAN3199 1 Wudn R Square = 0.73 %38 73% Waned1 lnail anunsanensallagneies 73%

A19199 2 NFATsiAURUsRUTeMunguaUlnauslna

Model Sum of Squares df Mean Square F Sig.
Regression 384270.87 8 48033.86 58.59 .000°
Residual 143460.68 175 819.78
Total 527731.55 183
*p<.05

INAN391 2 AwnuInMsnensailiinugeiiesy seAutud gy eEdn 0.05

A15199 3 MFATIEVANEAUUTEANS

Unstandardized Coefficients Standardized Coefficients
Model B Std. Error Beta T Sig.
(Constant) -6.71 4.14 -1.62 0.11
P/E 0.01 0.03 0.01 0.31 0.76
P/BV 1.21 0.68 0.08 1.79 0.08
BVPS 0.84 0.04 0.82 19.49 0.00
Divy 2.64 0.79 0.14 3.33 0.00
Turnover Radio 0.00 0.02 0.00 -0.05 0.96
ROE -0.02 0.02 -0.04 -0.88 0.38
ROA 0.43 0.25 0.08 1.70 0.09
NAVASSET 0.00 0.00 -0.09 -2.23 0.03

*p<.05
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INA39T 3 NMInAERUIATIRIANENUTEANS lnensihdeya 51e0 a LianUanaia (Close),

K%

gnsdwnmeainsteriilsgys (P/E), snsdnaeainseyarnudyd (P/BY), yamnudnydsenu Book
Value per Share (BVPS), 9nsinanauunuainiutuna DIVIDEND YIELD (DivY), 'ej"m']mimguﬁaumi%ya
918 Turnover Ratio, 83 INaRDUWMIUENBYIW Return On Equity (ROE) , Hanauwnusiadunsne Return on
Assets (ROAUAZAUNINEIAVS (Asset) 91051971 3 Tas1ilagldnisiiasesinsanaeeimmemn
(Multiple Linear Regression Analysis) L%EJuL‘fJumeiﬁdﬁ
| Y =80+ Bixs + Boxo + .4 Bpxp + €
wagiilouldadauyUsaneNsen 3 agleaunisiall Y = -6.71 + (0.01%P/E) + (1.21%P/BV) +

(0.84*BVPS) + (2.64*DivY) + (0.00*Turnover Radio) + (-0.02*ROE) + (0.43*)

IINNANITIATIEAAIAURYTUTIY ﬁ’JLLUi‘Ua\‘iﬁ:uﬂEjiJEgUIﬂﬂ‘U%Iﬂﬂ‘ﬁﬁNaG]'E]ﬂﬂiLUﬁlﬂuLLUaﬂﬂJaﬂﬁﬂ’uﬂﬂ
flanfie shsmansuumuanFuiiuna Dividend Yield) ssaunde snsdusmmaiaseyarnulad

(P/BV) uazanvinefe yarmudaydneviu Book Value per Share (BVPS)

157197 4 N5USHUIBUUSEANS ANV U U1 LLAALAR LA

Algorithm Accuracy  Precision Recall Mean Absolute Error
Random Tree 100.00 1.00 1.00 0.00
Random Forest 100.00 1.00 1.00 0.17
REPTree 81.15 0.79 0.87 0.30
LMT 62.30 0.61 0.78 0.47
Hoeffding Tree 60.20 0.63 0.6 0.42
Jas 61.78 0.82 0.36 0.45

2. 9MNA15199 4 Wan15LUS s U UUSEANSANURILUUT1889U0ILUAR TIRUA 6 WUU LUUT1a89
Yadlunanullsndula (Decision Tree) 8ana57u Ja48, REPTree, RandomTree, RandomForest, LMT wag
Hoeffding Tree Wuluunsuviumiiesdoya Weka tananisageudtnised 4 lnsuuudtaedlunanivinnig

a1

Ansresinanun [kadnsiafian Ao Sane3fiusiia RandomTree Fefidnnrmusiugogi 100% uazdin
anuARALARDY a8l 0.00 sesawniiu Sane3Tiuviin RandomForest fifAuusiug g 100% uazdian
ANuAATIALAGEY BE71 0.17 FaneTiuviln REPTree fArAuusiug g 81.15% wazdiArauaainindou
04l 0.30 Sanadfiuviin LMT Slerauusiugiogil 62.30% wazdidmnunainindou ogf 0.47 Saneiiiu
%iln Hoeffding Tree fiAmnuusiugiogd 60.20% uazilianunaiaindou aeil 0.42 uazdanesfiuwile
)48 fifnAuusiugogd 61.78% uarfidnaunainiadeu ogf 045 aguinisweinsaideyail 1Hluna

Ramdom Tree @1unsang1nsallaisiueg 100% waziaRanaini 0.00
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YoamaavannInguisuszmealne lnon1siasiziwuunisannsenas (Multiple Regression Analysis)
Usng i Yadefiinanszvusniian fio shsmansuunuainiGuiiusa Dividend Yield sesasnfo sasdiu
maIaseya Ny (P/BV) wavanvingde yadmudydneniu Book Value per Share (BVPS)
wuudnaedanadiulsiinduls (Decision Tree) 4lin RandomTree Hfnnusiug1agil 100%

wazdiAnanuaainniow og# 0.00 (NAtUANT1N 4)
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