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Abstract

This paper aims at studying factors affecting behaviors of forex crime victim using k-means
clustering technique. Data were collected from 624 samples who had been deceived by investing in
Forex and analyzed usingprincipal component analysis and K-Means clustering. The result shows that
there are fivefactors affecting fraud of investing inForex including 1) number of times to receive return
on investment, 2)number of investment times, 3) amount of return received, 4)percentage of return
received from investments, and 5) investment amount. Based on K-Means clustering analysis result,
victims can be classified into 3 groups. The first group is deceived people who lost less than 50,000

baht and received an average return of one time. The second group is deceived people who lost
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their average investment between 50,000-100,000 baht and received 7 times on average. The third

group is deceived people who lost their high investment between 100,000-500,000 baht and received

an average return of 14 times. Moreover, the result show that there are four factors affecting an

amount of investment in the fore including 1) transaction channels, 2) investment experience, 3)

percentage of return received, and 4) number of times of receiving return on investment. Therefore,

this result can be used for the investor awareness.

Keywords: Forex, Investment, K-Means, Data Mining, Fraud Clustering
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