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Expert System for Stock Analysis

Natthawoot Panroob

Assoc.Prof.Dr. Kanshit Mitree Advisor

ABSTACT

This paper present a Expert System for Stock market too]l which is the web-based
Application that optimize risk for investor . Investment in stock market is the way to return reward as
much as risk. So this application for making decision by data collecting statistic are and Knowledge-
based , fact ,consist of analysis theory needed to reduce risk

In order to provide conveniently in data management and knowledge-based modeling that
has complicated for making decision, we use non-human expert in knowledge-based systems

especially in expert system that is a part of artificial intelligence,
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M3aAINIASIZHWUGIY (Fundamental Analysis)

Y . =y '
4.1 M3mARatiosNF VB INGUBEUINTS

(4 f ‘Elr 4 L 4
4.1.1 o518 IuASNNIY voangus1ms

vinld Tasmsununidoyaaellugas Tasldanasfiuny uaaeis drudoyams

L
A5 Aai)

%* 1. Price to Sale Ratio : PSR - (1%2)/3

** 2. Book value per Share ratio : BVS = 1141

XY Price to Book Value per Share : P/BVS = 1*2/11

%* 4. Enterprise Value to Sales : EV to Sales = (1*2+5-6)/3
%* 5. EV/EBITDA = (1*2+5-6)/7
> 6. Earnings Per Share : EPS = 8/1

¢ 7. Price to Eamning Ratio : PER = 2/9

% 8. PEG Factor - (2*10/9)/(9-10)
o 9. Return on Equity : ROE = 8/(11+12)
%% 10. Sales Per Share - n

% 11. Earnings Per Share = 8/1

%* 12. Equity Per Share = 111

% 13. Sales Per Share Ratio = 3/(11+12)
** 14. Earnings Per Share Ratio = 8/3

% 15. Equity Per Share Ratio = 8/(11+12)
+* 16. Staff Costs as a Percentage of Sales = 13/3

%* 17. Operating Cash Flow / Operating Profit = 14/15

** 18. Price to Free Cash Flow Ratio : PCF = (1*2)/16

*%* 19. Free Cash Flow to Sales : FCF/sales = 16/3

4.1.2 Yoyamemudu foyahidesmsldlunguruas

O
O

15 wauuvesuiin

2. 51ﬂ1ﬁ’u (share price)

O 3. 9Nt

O

4, MIzgNAUBY
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5. HHFURINUA (total debt)
6. 1IUTA {cash)
7. EBITDA
8. ﬁﬂ‘jfi‘iﬁ (net income)
9. A1'lsAo NI UNUFIU (earning per share)
¥ 1 1
10. MlsmeRuduiugmves lasuafinnn
1 Y .
11. A3UUDIHDOH Y (Shareholder's equity)

o

12. dauvoadneduved lnsunafin

9 q

.
S e M)

13. 11091009050 AUARITNIY (Staff Costs)
14, Auangnsi lannfons suduiueay

15. £1'15910A15@ U191 (Operating Profit)

c 0o O 0 0O O 0O O 0 0 0O ©

16. Free Cash Flow (FCF)

4.3.3 g3 MBATINIUASA A RATIOS Fl¥vosngusnms

snnidaunsii ANNUINE Vi
1. Price to Sale Ratio : PSR (ﬁ‘hmuﬁmmu?ﬁw * ‘3"lﬂ'lﬁu)/ 100
NGNS

2. Book value per Share ratio : f'fmmmrj’:ﬁaﬁu / i)"m’.luﬁ'uﬁmu?ﬁ'n 100

BVS

3. Price to Book Value per i‘hmuﬁwaw?ﬁ’w * s1ﬂ1ﬁu / 100

Share : P/BS duveionu

4. Enterprise Value to Sales : (ﬁ‘hmuﬁwmﬁﬁﬂ * ﬂﬂ“lﬁu + 100

EV to Sales wilfuanun-Guan) / YIS

5. EV/EBITDA (Fruuveasin » simgu + 100
wiidunanun-Suan) / EBITDA

6. Eamings Per Share : EPS flsgns / Smuduuesnsin 100

7. Price to Eaming Ratio : PER T/ ' lsreRuitsiug 100

8. PEG Factor Wu * i lsdefudufiug mvealas 100

A [} vy u':‘ .;
wanEuu Vi lsaoquauiugu) /

] 1 n’: -; a r W :r,
(lsaeuduiugm - Mlsaodudn
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I’y N
Auguves lasuaiiniuu)

9. Return on Equity : ROE flsgns / (druvediou + diuaneg 100
foduveslaninadidu)

10. Sales Per Share NN / SN UVIUTHN 30

11. Barnings Per Share ﬁﬂ'ﬁﬁ“ﬂ% / §1u’suﬁ’umaan?ﬁw 30

12. Equity Per Share duveadiionu 4 1/ Sunujuvesuin 30

13. Sales Per Share Ratio N / (Fuvaegdoru+ druveadiie 30

Fuveslasurariimuan)

14. Earnings Per Share Ratio ﬁ'lbl'.i’q'ﬂi? / ‘U'lf_lq“ﬂg 30

15. Equity Per Share Ratio M lsgni / (Fuvedfionu + dauvesd 30
Sovuveslanunadidiuin)

16, Staff Costs as a Percentage ﬂuﬂ'10vaau?ﬁwﬁﬁ1uiﬁuﬁw1‘i’na1u / 100

of Sales ﬁquw%’

17. Operating Cash Flow / Guangnsaidninfnssuduiiuay / 100

Operating Profit Mlsnnmsduiivau

18. Price to Free Cash Flow (ﬁmwﬁummu?ﬁm*ﬂmﬁu) / 50

Ratio : PCF Free Cash Flow

19. Free Cash Flow to Sales : Free Cash Flow / ¥UgNT 50

FCF/sales
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4.2.1 Price to Sale Ratio : PSR
dnsrduyanIveInTunaos e 1deInnsi(brice to Sale Ratio : PSR) 8A31dIU
¥ W
YaAMestnAs WIAPPSR) fdmiudsznayanivesiuvesdazuTinhilinmgn

Hioume Inotsndstezl4ea s 1dusiadenan 15(PER) unnm 3 1991 PER 81992 Juauisa

T
ar

Uszifiuyan1veeiuvesuSuniiln PER #daau’d Tavdaumnms14dniiaiupsr oe

[} 9 ! 9/ - o s o ) 3 o o o -

Wl Flumndsgyayamvesuiinoatumsiigsnomsdiudumesitin niens
ar 1 oo o' ] d S o ow oM

Tnsauuay §18ns189uved PSR Gid1ad 1 suaasldimutawsdniianuasely

ya a o a3 a ' ¥y e s
nsvisieldanifaainnisvionielduims ldqeuin uais1vzdeatimisdivanlae

s 1

Wivuifvuiuaives PSR fioglunqugaamnssuideiiuaie Sandiuyomveausunae

4 & s 1 ] a ar kY Yol ¥
710 18PSR) fie dasiauyanvesuTEnmuNMaam midw eldR ldnnamsvisanen
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A Y ¥ Y o = )
ETIRTES) I1MIH U HITAW 'sw"lmmmimummu 12 inDUABYU

Price to Sale Ratio : PSR = (1104 uueusyn * :9019u) / viwgns

»
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| w qyn 4 L L "o yaw,
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4.2.2 Book value per Share ratio:BVS
o ] ' CT . L 9 I L | s a 1 - w  oa
sanduyamaiyFderiu nJedweds BVS 1z nansldiuyamvesiunindi
»
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4.2.7 Price to Earning Ratio : PER
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4.2.12 Equity Per Share
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4.2.14 Earnings Per Share Ratio

Y] [] 1 dy 1 a & e oo A'Sf 5

oasrdmmariezswlunsinsanlsz@ninmvenidinidesnisidh liawmu

o o A . ] 3 3 ar [} o 1 o =y
I‘FIU "Wﬂ'l_'ifl.l'lﬂ1‘liﬂlﬂﬂ'i]']ﬂﬂ'l'i“lﬂﬂsl.ul.l,ﬂﬂﬁﬂ'ﬂ %31‘38?15']17’114ﬂ']h].'iﬂE]‘iJ'lU’]uNuﬂf‘Ni'lﬂflﬁ
r =Y 1 ¥ o = g ] as ° I a
NNITVIE" ﬁ]S‘ﬂ’)EIW'i]'ISﬂﬂﬂQiJ‘UENP;!“U'J"I"i'l'ill'iBﬂ’)'lﬁﬂ]'lllﬁ'llﬂ'iflnluﬂ'li"l]ﬁﬂ'l'iﬂ'lul'iﬁl.ﬂﬂ‘ﬂ']ﬂ
= ar LY M A a_ W i 9l 3 o

msnvvesvsEnIilaaiiesls Tanhdeyaludmvedieuininsen

gana Ui lsgniaes mauinuuessie1491nn15v18 (Bamings per B of sales) A9

o o = 9 b d 14 1 9
n1sdItetd1lsgnidedu wi15dau s1sldvinnisvrvandu

Eamings Per Share Ratio = ﬁﬂifﬂlﬁ /NS

= 4 = ar 4 kY 1 ; ¥
oy’ Ao e ldnnmsvisvesuSinaneaiclasina deyaluduiicunsoms
¥ ¥ o ] @ a9 a
nndayaludimuves "awh Isnanu wie "udlsnanusan luide relde
mlsgns Ao fi1lsmAasnmisduduauvesssn doyaveas lsqniawnsonla
nndeyaludinues i lsvagur wie umlsenusr vssiamiduev19ie

ilsqe
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