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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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