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ABSTRACT

The information of index is more complicated in Taiwan. The investors hope to
determine the trend of index and grasp the opportunity of the transaction. This paper
used the Excel VBA to develop the Index Futures Trading System. First, the rise and
fall of index of recent day were decided to the strategy of buying today. Second, the
technical indicators were used to predict the buying and selling point today. A set of
Index Futures Trading System has been developed successfully, including the price of
the world index, fluctuation analysis of recent day, the trend of TAIEX analysis, News,
and the technical analysis were used to forecast the buying and selling point for the

investors as the reference.
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51 fdp 5 R EARRA Y

# 5-1 : 95;’15};]&2&:20023 1% 3p%2011 %97 30p.ak fI* 93;’13}?139:
TR LETE P RIS AT 4 AY B F P B AARER RBITE T 3%
BE o BIE P AR s 78.9%% BF ;£ P B RAT D 6%RE p
PRI 444% 5 B d B EE I E P B SRR ERAREITE 2% 3%
A%PpF4 P < tg R TS F A28 T70% > Flpt Ahe 1 F p R SRR R AZEIT P

2% > 3% > 4%iF 5 & P i’f%gw’r;jéﬁa‘%%%o

% 5-1 = ,‘a‘ﬂﬁ;:ﬂp}; 5 &2k
i d P BERE | BERRS | ART K oA
g R AT P T #e
B A

1% 451 289 64%
2% 155 119 76.7%
3% 57 45 78.9%
4% 27 21 77.7%
5% 16 10 62.5%
6% 9 4 44.4%
7% 5 3 60%

%52 5 SR B 2002 & 17 3p 3 2011 & 90 30 P b F E gy HiT
PRETE P EIES AT S 0 d Y Favigo 2003 & 82 2006 & B 4 k0
Bl WG RFAEF Y AR BRI g A RS T
B B P FRRBRERERARE > SRIBIRE T EF LRI NI
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20 | chEpRERR | BERRSH | S GRESE | FA
1§ R AT P e
A

2002 2% 17 11 64.7%
3% 3 2 66.7%

2003 2% 3 1 33.3%
3% 2 1 50%

2004 2% 7 5 71.4%
3% 1 1 100%

4% 3 2 66.7%

2005 2% 1 1 100%
2006 2% 1 0 0
3% 1 1 100%

2007 2% 17 14 82.4%
3% 3 3 100%

4% 1 1 100%

2008 2% 28 26 92.8%
3% 12 10 83.3%

4% 17 15 88.2%

2009 2% 11 7 63.6%
3% 2 2 100%

4% 3 1 33.3%

2010 2% 6 4 66. 7%
3% 3 2 66. 7%

2011 2% 6 5 83.3%
3% 2 1 50%

4% 2 2 100%
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453  @wik s 4(2011 & 10 1)

p ShERRE B R g s PomETeE | B

2011/10/3 | B# ~ gk 3 H | 2 = 9:22 % H 7065 % = 10:56,7035 z- -30 Bt

2011/10/4 | B4 ~ k2 3 | + = 9:12 % H 6939 2 = 9: 45,7009 &L 70 gt
+x12:15 5 H,6999 8. | +=* 12:35,7027 g | 28 g

2011/10/5 | B % % 32 &k +*9:10 7 ¥,7065 2 + = 91:59,7015 g 50 B
+=11:35%%,7020 8- | + = 11:58,7045 2 | 252
T2 1:00 7 H,7024 2 T = 1142 ,6991 g 33 &

2011/10/6 | R &% ~ kg2 H | + £ 11:00 7 ¥,7162 % | + = 11:15,7120 g | 42 g

2011/10/7 | B < kg2 H |+ = 91156 7 ¥ 7199 2 +=91:40,7120 g -1 8
+=12:027 872318 | +=12:10,7209 g | 22 g

2011/10/11 | B &% ~fezdz 8 | + = 11:28 58,7380 % |+ = 11:36,7401 % | 21 &
+*12:22 58,7383 8. | + = 12:58,7389 g 6 2t
T 1:04 % H,7388 % T = 1:34,7410 Bt 22 gt

2011/10/17 | B~ fezdz B | + X 12:32 2 8 7461 % | + = 12:41,7430 2 | 31 %

2011/10/18 | B &% ~ &2 5 H Fo
2011/10/19 | B 4 7% 2 2k + = 8:45 % H 7344 8 + = 8:58,7377 g 33 g
2011/10/24 | B % ~ k#F 7 H F
2011/10/26 | B 4 §% 46 B +=10:00 % ¥, 74678 |+ = 10: 36,7473 2- 6 2t

+ 2 11:46 % H,7474 8 | + = 11:59,7508 2 | 34 g2k

2011/10/27 | B 4 7k 4 gk = 8:45 % ¥ 7546 & &+ = 9:04,7530 g -16 2t
= 9:42 % ¥ 7535 &L +=10:10,7571 8 | 36 &

2011/10/28 | Bz~ kg2 H |+ = 9:22 7 H,77358 |} = 9:34,7711 & 24 up.
b= 12:07 7 ¥ ,7672 8- b2 12 :30,7642 g | 30 &
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%54  FEEHRLLA(011E 11 0)
p Ay rips PR BOEPFR 2 gk RN 3 &A1
2011/11/1 | P % 7% 8 Bt = 8:45 7 ¥ 7560 &L < 9:40,7541 2. 19 2.
= 9:47 5 H 7573 2. - 11 : 00,7653 2 80 =z
2011/11/2 | BA A R 2 H = 10 : 25 7 H ,7537 & =< 10 : 46,7533 2 4 2L
2011/11/3 | B 4 5% 39 2. = 8:45 % ¥ 7576 2. < 9: 45,7536 2. -40 2L
2011/11/4 | R4 ~ kg H Fl
2011/11/10 | B4 A g 5 H = 1:22 53,7318 g = 1:42,7308 &t -10 2
2011/11/14 | B4 < fkir 2 H F
2011/11/17 | B 4% = 64 2t £ 10:22 % ¥,7352 g = 10:36,7382 2 | 30 g
= 12 : 30 7 H,7363 & T 12 47,7365 g -2 Bk
= 12 : 50 % H,7365 g < 1:42,7397 & 32 2.
2011/11/18 | & ~ A2 5 H &
2011/11/22 | B4 % 1 gk = 8:45 7 ¥ 7040 & =< 9:10,7070 2. -30 gk
< 9:38 3 H,7075 g < 9:50,7043 2. 32 2.
= 10 : 58 7 ¥ ,7066 2 = 12 : 33,6999 g- 67 g
2011/11/24 | B 45 7% 5 Bk x 8:45 7 ¥ 6837 & - 9:39,6813 &. 24 2k
=< 10 : 03 7 H ,6816 2 - 10 : 10,6819 gz -3 g2k
= 10 :17 % H ,6828 & - 11 : 23,6888 - 60 2k
2011/11/29 | B 45 7% 49 2t = 11:22 % ¥ ,6939 & = 11 : 55,6949 g- 10 g
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2011/12/1 | BB 45 « R 7 H &
2011/12/9 | B4 ~ pxig 5 H +*12:20 5 ¥,6887 g | } * 12:34,6922 g | 35 g
2011/12/12 | P 45 88 ghixz B | + = 12:50 5 ¥ ,6948 8. | = = 1:10,6950 2 | -2 =
2011/12/13 | BHispx 86 8% 5 8 | + = 11:48 % ¥ 6874 2 | + = 12:45,6916 8 | 42 gt
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2011/12/21 | B i~ ez ¥ &
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Tx1:05%%,7090 8 | T 1:32,7094 8 | 42
2011/12/29 | P 45 % 41 gk +=10:34 % H,7028 2 | + = 11:56,7066 % | 38 2
2011/12/30 | P 4z % 24 gk +x 12:55 % §,7080 2 | T = 1:20,7087 B | 7 2
%56  FHEEHEILAQR0I2E1-27)
P8 shEpBE BoEpER fopER )
2012/1/30 | B4 < ikE g H +x12:15 % 874272 | T = 1:00,7404 g | 23 =t
2012/2/6 | P 45 % 66 B b= 11:26 % H,7689 2 | + = 12:05,7706 2 | 17 2
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