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摘  要 

金融市場中，交易者普遍運用技術分析指標形成策略作為買賣判斷準則，反

之，投資人是否也可以利用商品價格走勢中的交易買賣點，反向建構出交易策略

呢?投資人是否可以依據交易策略公佈的交易買賣時點，反向推出背後的指標策略

呢?基於以上的想法，本研究以「資料趨導」(Data Driven)的方法，找出最適的技

術分析指標(含停利停損)策略。為了避免搜尋過程，略過策略特定參數組合的可能

性，研究中，使用模糊理論的歸屬函數，對搜尋過程的買賣點位置作模糊處理，

以平衡搜尋速度與搜尋正確性的兩難。 

為系統化的反向找出最佳策略，本研究以發展出的演算法為基礎；在系統建

構過程中，以 VBA 為開發環境，建置一套以研究所建議之演算法反向找出交易策

略的資訊系統，透過已知策略實證模組、指數高低點策略模組與公開策略驗證模

組，驗證系統之可用性與可行性。 
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ABSTRACT 

Generally, traders use the technical analysis indicator to constitute their strategies 

as the criteria of buy or sell in the financial market. On the contrary, whether investors 

can construct the trading strategies via reversal direction by utilizing the transaction data 

of price trend or find the strategies behind according to the transaction points. For this 

reason, this study tries to find out the optimum technical analysis indicator strategies 

including stop-profit and stop-loss by using the data-driven method. In order to avoid 

skipping the particular parameters combination while searching and equilibrate the 

trade-off between the search speed and the search exactness, this paper employs the 

membership function of fuzzy theory as fuzzy processing on the transaction point.  

This research constructs a system on the basis of the developed algorithms in the 

cause of finding the best strategy via systematized reverse direction. This system is 

developed by VBA(Visual Basic for Application). Through the known strategy module, 

peaks and bottoms of index module, and public strategy module, we verify the usability 

and feasibility of the developed system. 
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