Part-Time Master Program in Business Administration
Department of Business Administration 
NATIONAL CHUNG CHENG UNIVERSITY 
Fall 2025
	Department
	College of Management

	Course Name
	技術分析與量化投資（Technique Analysis and Quantitative Investment）
	Credit
	2

	Course Code
	520A127_01

	Instructor
	Name: 王明昌Ming-Chang Wang 
E-mail: mcwang@ccu.edu.tw
Phone: 886-5-272-0411  ext. 34312
Office Hour:

Saturday 18:00~21:00

And by appointment
Room: 453

	Location/Time
	Class Hour:

Saturday 13:10~17:00

	Prerequisites
	None

	Course Objectives
	本課程讓已有些財務基礎的同學能利用公開的價量及金融資訊進行分析，以對程式交易及量化投資有更深的體認。

	Course Materials
	程式交易-方法、技術與應用，作者 姜林杰祐 新陸書局
投資技術分析 第八版，作者吳宗正。
他是賭神更是股神A Man For All Markets，愛德華。索普Edward Thorp
洞悉市場的人 量化交易之父吉姆西蒙斯（Jim Simon）和文藝復興公司的故事

	Course Web
	None

	Reference
	None

	Evaluation
	( Pre-test
	%
	( Term Paper/Theses Writing
	0%

	
	( Quiz
	%
	( Class Participation
	50%

	
	(Midterm Test
	%
	( Assignment
	50%

	
	( Final Test
	%
	( Presentation
	%

	
	( Profile Report
	%
	( Role Playing
	%

	
	( Case Report
	%
	( Certification
	%

	
	( Oral Exam
	%
	( Others                   
	%

	Important Notes and Policies
	本課程會有二種報告，經濟學人報告及投資組合選股報告。


CLASS SCHEDULE
	週次
	日期/課次
	Content
	Text
	Reading
	Case

	1. 
	
	第一章 程式交易概論
他是賭神更是股神
	
	
	

	2. 
	
	第二章 程式交易的基礎
ch01 K線圖的理論及應用
他是賭神更是股神
	
	
	

	3. 
	
	第二章 程式交易的基礎
ch02 趨勢線的操作分析
他是賭神更是股神
	
	
	

	4. 
	
	第三章 金融投資與交易策略
ch03 移動平均線的類型及應用
他是賭神更是股神
	
	
	

	5. 
	
	期中報告
	
	
	

	6. 
	
	ch04 相對強弱指標RSI之研判
洞悉市場的人
	
	
	

	7. 
	
	ch05 隨機指標KD之研判
ch06 平滑異同移動平均線(MACD)之研判
洞悉市場的人
	
	
	

	8. 
	
	ch07 型態學之類型及研判
洞悉市場的人
	
	
	

	9. 
	
	期末報告
	
	
	


ASSURANCE OF LEARNING CHECK LIST

	Assessment Methods

	Mission
	To Create and share leading edge knowledge relevant to business that is of high impact and recognized by the international academic community.

	Evaluation
	Learning Goal

	
	Information Technology
	Knowledge Integration
	Leadership
	Global Vision
	Business Ethics

	Direct Methods
	Assignment
	ˇ
	ˇ
	
	ˇ
	

	
	Quiz/ Midterm Test/ Final Test
	
	ˇ
	
	
	

	
	Case Discussion/ Presentation
	
	
	
	
	

	
	Term Paper/Project
	
	
	
	
	

	Indirect Methods
	Student Evaluation Of Objectives
	
	ˇ
	
	
	

	
	General Satisfaction Survey
	
	ˇ
	
	
	


	Pedagogical Methods
	■Lecture

□Case Discussion
□e-Learning

□Project Adventure

□Role Playing

□Business Simulation game

□Theater Learning
	■Study Group

□Seminar on Field Research

□Internship

□Service Learning

■Independent Study

□Dialogue Teaching

□Others:          

	Student Abilities Enhancement
	B. B. A. Program
□ Information technology: Understanding the current IT.
□ Information technology: Applying the current IT in business.
□ Knowledge integration: Understanding the content of key 
theories/knowledge.

□ Knowledge integration: Applying key theories/knowledge in real practices.
□ Knowledge integration: Realizing the implications of theories/knowledge.
□ Quantitative skills: Understanding of the concept of the methods of 

quantitative analysis.

□ Quantitative skills: Knowledge of the basic methods of analysis.

□ Quantitative skills: Knowledge of the complex quantitative methods of 

analysis.

□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.
B. A. Program
□ Information technology: Understanding the current IT.
□ Information technology: Applying the current IT in economics.
□ Knowledge integration: Understanding the content of key 
theories/knowledge.

□ Knowledge integration: Applying key theories/knowledge in real practices.
□ Knowledge integration: Realizing the implications of theories/knowledge.
□ Quantitative skills: Understanding of the concept of the methods of 

quantitative analysis.

□ Quantitative skills: Knowledge of the basic methods of analysis.

□ Quantitative skills: Knowledge of the complex quantitative methods of 

analysis.

□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.
M. A. Program
□ Information technology: Understanding the current IT.
□ Information technology: Applying the current IT in economics.
□ Knowledge integration: Understanding the content of key
theories/knowledge.

□ Knowledge integration: Applying key theories/knowledge in real practices.
□ Knowledge integration: Realizing the implications of theories/knowledge.
□ Decision-making: Defining the scope of a problem.
□ Decision-making: Developing alternatives.
□ Decision-making: Selecting optimal solution.
□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.
M. S. Program
□ Information technology: Understanding the current IT.
□ Information technology: Applying the current IT in business.
□ Knowledge integration: Understanding the content of key 
theories/knowledge.

□ Knowledge integration: Applying key theories/knowledge in real practices.
□ Knowledge integration: Realizing the implications of theories/knowledge.
□ Decision-making: Defining the scope of a problem.
□ Decision-making: Developing alternatives.
□ Decision-making: Selecting optimal solution.
□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.
M. B. A. Program
□ Information technology: Understanding the current IT.
□ Information technology: Applying the current IT in business.
□ Knowledge integration: Understanding the content of key 
theories/knowledge.

□ Knowledge integration: Applying key theories/knowledge in real practices.
□ Knowledge integration: Realizing the implications of theories/knowledge.
□ Leadership: Knowing different leadership theories.

□ Leadership: Analyzing source of power.

□ Leadership: Proposing effective leadership style for different situations.

□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.
E. M. B. A. Program
■ Communication Sills: Demonstrating oral and written communication skills

 effectively. 

■ Communication Sills: Developing the logical ideas for the audience to

 understand clearly.

■ Communication Sills: Ability to facilitate communication and interactions 

within the team.

■ Knowledge integration: Understanding the content of key 
theories/knowledge.

■ Knowledge integration: Applying key theories/knowledge in real practices.
■ Knowledge integration: Realizing the implications of theories/knowledge.
■ Leadership: Knowing different leadership theories.

□ Leadership: Analyzing source of power.

□ Leadership: Proposing effective leadership style for different situations.

□ Global vision: Demonstrating international views.
■ Global vision: Understanding cultural differences.
■ Business Ethics: Understanding ethical issues.

■ Business Ethics: Illustrating fair course of action.
Ph.D. Program
□ Training in teaching: Teaching assistant or instructor.

□ Training in teaching: Teaching evaluation.
□ Specialized knowledge: Understanding the content of key
 theories/knowledge.
□ Specialized knowledge: Applying key theories/knowledge in real practices.
□ Specialized knowledge: Realizing the implications of theories/knowledge.
□ Research skills: Developing advanced research skills that relevant to

 business problem.

□ Research skills: Complete a doctoral dissertation which performs
 independent research.

□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.


[image: image1]
