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Abstract: Interbank rates have important effects on other interest rates in the financial market,and therefore it Email Alert
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is very important to research the fluctuation of interbank rate.Based on phrase space reconstruction,the paper RSS
gives empirical analysis on chaos in China interbank offered rate.The paper analyzes chaotic characteristics of
China interbank offered rate by correlation dimension and Kolmogorov entropy.The results demonstrate that

interbank rate has chaotic properties,which make the long term forecast impossible. 8
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