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ABSTRACT
The advent of the information age, software and network created by the combination of different types of investment, investors could
use software and the internet replace the traditional trading methods. However, in Taiwan securities market, the proportion of retail
investors was still accounted for the majority. The study constructed a system that provides users with the decision-making profit.
The study built a model to achieve the objective of increasing performance in an attempt to improve the filter rule of traditional of
the shortcomings of low-paid. In the used of agent technology systems, with technical analysis and theory (Filter Rule, KD, WMS%
R, MACD) as a system of internal computing components, for repeated experimental fine-tuning. Internet Monthly Report that
followed the model of this study to construct the system, its overall and best performance could be superior to the traditional filter
rule. In the study believed that Taiwan's securities market of electronic stocks was not had weak-efficiency.
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