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Prediction Research of Exchange Rate Based on

Phase Space Reconstruction
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(Information Technology and Engineering College of Huagiao University, Quanzhou 362021, China)
Abstract : Exchange rate is hotspots because it becomes more and more important in macro economic policy, business operation and private
decision. Presents a2 new method — support vector machines(SVM) for the prediction of supper — short — term exchange rate. The model
is established for predicting exchange rate of dollar to Hongkong dollar and compared with the neural network predicting model. The re-
sult shows that the model above can track the supper — short — term exchange rate’s change well. And it is better than the neural network
model at both the accurate rate and the run — time length.
Key words: prediction of the supper — short — term exchange rate; phase space reconstruction; SVM; neural network
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