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In this paper, we use three cluster algorithms (K-means, Self-Organizing Map, and Fuzzy K-means) to find
proper graded stock market brokerage commission rates based on the cumulative transactions on both
stock exchange market and HTS (Home Trading System). Stock trading investors for both modes are
classified in terms of the total transaction as well as the corresponding mode of investment, respectively.

Empirical analysis results indicated that fuzzy K-means cluster analysis is the best fit for the segmentation

of customers of both transaction modes in terms of robustness. We then propose the rules for three
grouping of customers based on decision tree and apply different brokerage commission to be 0.4%,
0.45%, and 0.5% for exchange market while 0.06%, 0.1%, 0.18% for HTS.
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