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【摘要】
本研究應用雲端分散式的架構來建置一處理大量使用者交易需求的高頻交易投資策略服務平台，此平台有以下特色：
大標
高頻交易主要是透過自動化的電腦程式在極短時間內快速並且大量的進出交易市場，藉此捕捉快速變化的市場價格波動，穩定的賺取其中的價差。高頻交易在證券交易市場已儼然成為主流趨勢，而且改變了整個市場的生態，讓證券交易變成了一場速度與演算法的競賽。
中標
根據西方技術分析專家Edwards與Magee（Edwards & Magee, 1998）的觀點，技術分析的理論依據奠基於以下幾點：
一、市場上的證券價值主要是由商品本身的供給與需求之間的關係決定的。
二、
證券交易的價格、成交量、漲跌家數、漲跌時間長短…等市場行為的表現是投資者考量過諸多市場環境因素後進行交易的結果。所以技術分析只需要分析與研究市場行為，而無須搜尋和分析背後的影響因素。
小標
在發佈／訂閱模型中，訊息訂閱者需要事先訂閱有興趣的主題（topic），然而當訊息發佈者傳送訊息到該主題的時候，所有訂閱該主題的訊息訂閱者都會接收到同樣的訊息。主題與訊息訂閱者之間是一對多的關係，且存在於主題中的訊息會被保留到所有訂閱該主題的訂閱者都收到該訊息為止。
小小標
代表一台實體或者虛擬的機器。
表1　表標題

	Number 
of cores
	Single-model 
(seconds)
	Single-model 
(%)
	Multi-model 
(seconds)
	Multi-model 
(%)

	4
	2608.865
	100.00%
	98.948
	100.00%

	8
	1658.437
	63.57%
	57.682
	58.30%

	12
	1116.823
	42.81%
	37.075
	37.47%

	16
	844.588
	32.37%
	26.936
	27.22%

	20
	679.535
	26.05%
	20.746
	21.00%

	24
	569.673
	21.84%
	17.135
	16.31%
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圖1　圖標題
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【Abstract】
The study employs a service platform which is based on Cloud Distributed Architecture to deal with a high volume of users trading needs of high-frequency trading strategy investment services. This platform is designed to equip four characteristics: (a) The back-end system uses the SOA architecture to deploy huge trading systems onto the cloud cluster, and provides a single Façade interface for external users call. (b) The external real-time quotes and messages are received constantly, and a large amount of real-time market information is generated, including a variety of technical analysis indicator, trading rules, etc. All forms the basis for high-frequency trading strategies. (c) Through Java Message Service, a large number of real-time market information is allowed to be quickly and asynchronously transmitted to each node in the distributed system module of the cloud cluster. Publisher-Subscriber mode is adopted to maintain loose relationship between each module of the system after dispersion. And (d) A variety of statistical algorithm models can be used as basis for users to generate personalized investment strategies. This new strategy is expected to be immediately put into real-time simulation trading environment to monitor and evaluate its strategic performance.
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