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B Abstract

Stock trade is a popular investing activity
and during this activity, investors expect to gain
profit with lower risk. This research is aimed on
the discover relationship between financial data
indicators of public companies and return on
investment on stock price using data mining
technology.

The research has proposed a research
method using general industry as research
population. Data is gathering from past three
years. Use the methods of relation rules, cluster,
and decision tree, and it can provide suggestions
for stock selection of current years. Further, use
this suggestions to select some profitable stocks
of this year. The outcome evidences the higher
return on investment in proposed model than
general market average.

Keywords: Data mining, Financial norm,
Relation rules, Cluster, Decision Tree
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