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Research on prediction of RM B exchange rate based on improved RBF
neural network

QIAN Xiao-dong, XIAO Qiang, LUO Hai-yan

Lanzhou Jiaotong University, Lanzhou 730070, China

Abstract

In view of considerable data prediction errors of approximate linear time series datain partition algorithm of RBF neural
network, anew improved algorithm is presented on the basis of original RBF neural network.Thisimproved agorithm
takes central value by each section asabasis, optimizes the determination of values of central point of original algorithm
of radial base function and improves accuracy of data prediction of approximate linear time series data.Prediction
experiment of exchange rate of American Dollar for RMB in recent two years has proved that the prediction accuracy of
thisimproved algorithm is comparatively higher than that of original algorithm.
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