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ABSTRACT

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 a fraudulent monitoring 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 feasibility study is conducting the development of audit system to facilitate auditor
in Broker Company to monitor unusual stock trading efficiently. Feasibility study about
development tool for this research utilizes the My SQL to analyze stock trading data. The process
started from SET regulation announcements are converted to rules. The next step is simulated
abnormal data of the stock trading standard format provided by Stock Exchange of Thailand into

the database for audit analyzing
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If Customer within Customer_Criteria
And Stock = Active_Stock
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If Customer within Customer_Ceriteria
And Stock = Active_Stock

And Customer Volume >= 100,000
And Order_Status = Cancel

Then Mislead Transaction

If Customer within Customer_Criteria
And Stock = Active_Stock

And Customer Volume >= 100,000
And Order Count>=3

And Order Status = Cancel

Then Mislead Account
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2: getCustomerinfo(criteria)

3: return Customerinfo l

y Ja o
g1 3.10 uaasilandumshauvesmsdum



sd Update User Profile ]

!

User

1: getUserProfile{userld)

2: getUserProfile{userld)

3: return Userinfo

4: showUser Profile

5. doUpdateProfile(userd)

1 3.11 uansilandumsianveamsliinlge User Profile

2: get AdtiveStock

sd findActiveStock

3: return ActiveStockl nfo

H o o .
31 3.12 uaaailanFUMINMNUYBINITUTAL Active Stock
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. ) Ad 9 - o o oA
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‘il'Iﬂﬂ'E)']{vlﬂﬂzuﬂill‘UE)Qi%ﬂ‘l]ﬂ'lﬁ\'i“lfﬂﬂﬂﬂﬂﬂﬂ‘ﬂiﬂﬂﬂ"llllﬂll'lz’dllﬂ\'i'gﬂﬂ 4.1 190
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A1319% 4.1 51802190AA1519 Order_Info

Foilaa feE1e ¥iiaveya Ag | mmededs
Order_No L’ml"?; Order INT PK

Stock_CD sWeaveandnniwg VARCHAR(8) FK | Stock Code
Side CD 52NV 18NS VARCHAR(1)

Board Type nszandemondnning VARCHAR(20) FK | Board_Type
Broker ID W10y Broker fidsorder | INT

Order_Date MWMIeMs DATE

Volume ﬂ?mmﬁuﬁé’ 3 INT
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Fetlod MesLY ¥iindeya ad | maededa
Price swfuitda DECIMAL(19,6)

Cust ID mufiaFgnd INT pg | Customer
Trader_ID 118109 Trader INT FK | Trader
Confim No | 10%# Confirm fi SET #in | INT

Status_Cd SHAaDIULYD Order VARCHAR(20)
13190 4.2 510a2BEAMITN Side_Code

Fovlad feBine yiladeyn At | mededa
CD sHavoInanning VARCHAR(20) PK

Description srwazdoavenanning VARCHAR(255)

Is_Active AnuzYomANNING VARCHAR(1)
3197 4.3 310021B8AAI3 1 Status Code

Fotlad Aetuty yiiadoya Ad | 191981984
CD sHauenanNing VARCHAR(20) PK

Description s1wazdoaveInanning VARCHAR(255)

Is_Active A0 IUZUBINANNING VARCHAR(1)

3197 4.4 570a2B8ARIT N Confirm

Foilad fetuy viladeya Ag | maededs
Confirm_No {27 Confirm #i SET desn | INT PK
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AT 4.4 (D)
Yolaa feting ¥iladoya Ad | mediede
Cust_ID sagnm INT
13197 4.5 310a2BUARIII Active_Stock
Foilad Aeting viindeya A | maednada
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Foilad Aesuie vilndeya Ad | a19ededa
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Trader Name | 30904 trader VARCHAR(225)
Trader_pwd AU VARCHAR(32)
Trader_type 521nNU94 Trader VARCHAR(20) FK | Trader_Type
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Trader_group NUU@YYDINGU Trader | INT
413U Over credit #1iRy% | DECIMEL(19,2)
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Credit_per Order 2aiSuAemd DECIMEL(19,2)
, 29SS uAUA Trader
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Foilan A1eSuY viladoya fd | m3edreds
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A13191 4.7 (AD)
- A o 4 o a a Y ad Y a
vovlan fesing yiinyeya fil | M31991909
Description 51002 BuAveInanning | VARCHAR(255)
Is_Active AoIUzvBINANNI NG VARCHAR(1)
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a A A
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A a < o__ = a Y ad o
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Description swazduaveignin VARCHAR(255)
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15197 4.10 510a2BAMI 1 Account Type
¥ovlan f1esue siindoya Ad | maedhads
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[y @
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LY s @ d
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Ay ¢ o A a ¥ ad Y o
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M13130 4.14 51002100AA1519 Board Type
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If Customer within Customer_Criteria
And Stock = Active Stock
And Customer_Volume <= 200

And Order_Status = Match

Then Execution_Quality Transaction
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Castomer info. Order info. Coafirm fo. Trader Wufo. User RuleDefine | Rufes Chock Report Rule Eficiency {
Customer 10 : e |
Order date from: =10 = |

Order time from:

T
(himwi9s)
" 'I’I' ]"Y

Cust Name No of Tx
There is no record found
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If Customer within Customer_Criteria
And Stock = Active_Stock

And Customer Volume <= 200
And Order_Status = Match

And Order Count >=3

Then  Execution Quality Account
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If Customer within Customer_Criteria

And Stock = Active Stock
And Customer Volume >= 100,000
And Order Status = Cancel
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Name Size Type

A-HQ)

#5FraudulentDeployment.msi 543KB Windows Installer ...
Q-24)

L) setup.exe 456 KB Application
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Date modified

1/7/2009 1:09 AM

1/7/2009 1:09 AM

[ 2l
10 1 uansdoyaladmivaaaslisunsy

' v
2. szuvezuaamTheisududAnds dagl 1HAGNTN Next

r =
#8) FraudulentMonitor

Welcome to the FraudulentMonitor Setup Wizard

WARNING: This computer program is protected by copyright law and intemational treaties.
Unauthorized duplication or distribution of
or criminal penalties, and will be prosecuted to the maximum extent possible under the law.

The installer will guide you through the steps required to install FraudulentMonitor on your computer.

this program, or any portion of it, may result in severe civil
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aufansnsi1d Tavadanifu Browse nn lideamsu/aoulvndn Next

Select Installation Folder "

The installer will install FraudulentMonitor to the following folder.
To install in this folder, click "Next". To install to a different folder, enter it below or click "Browse". §

Folder.
[C:\Program Files\KMITL\FraudulentMonitor | Bows. |

.

Install Fraudulenttonitor for yourself, or for anyone who uses this computer:

@ Everyone I
) Just me

Cancel || <Back | [ Nest> U
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[ ) FraudulentMonitor

Confirm Installation

The installer is ready to install FraudulentMonitor on your computer.
Click "Next' to start the installation.

[ Cacal J[ <Back |

Next >
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[ %) FraudulentMonitor

Installing FraudulentMonitor

FraudulentiMonitor is being installed.
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rjl FraudulentMonitor =

Installation Complete 3

FraudulenttMonitor has been successfully installed.
Click "Close" to exit.

Please use Windows Update to check for any critical updates to the NET Framework.

Cancel ¢ Back :

4 a : < L4
71 6 uaasnrheedans Tilsunsuadaauysel

§ a 3 =4 ay o o @ ~
6. enamalsunsuaiady szuvvzadranedadmsumsisenldauldsunsu 1
Start > All Programs > Fraudulent Monitoring System > Fraudulent Monitoring System

(Import) ﬁ'ﬁgﬂ

4. Customs EDI -

4. CyberLink DVD Suite

4 Cyberlink YouCam

. Developer Express .NET v7.2

. DigitalPersona Personal

4. EditPlus 2

. EditPlus 3

4 eMule

4. Eset

. Bxras and Upgrades

J. FileZilla FTP Client

4. FinePrint B

1. FlashGet

J. Fraudulent Monitoring System
iz Fraudulent Monitoring System (Import)

. FreeUndelete

4. Games &

J. Google Chrome
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