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The authors have retracted this article due to a substantial

flaw in the model and a serious error in the experimental

execution, which renders the conclusions of this article

incorrect and unreliable. In the proposed model, variational

mode decomposition (VMD) is employed to decompose

the exchange rate time series, while the whole time series

(including the training set and the test set) is decomposed,

which means the future information has been used in the

decomposition process. In the experimental execution, the

training set is used for model training, and the test set is

used for model evaluation, while the training set and the

test set are both adopted to train the proposed model, which

means all the experimental results are incorrect and unre-

liable. The corresponding author, Yungao Wu, accepts full

responsibility for the errors. The author Jianwei Gao stated

that he was not aware of this publication.

Publisher’s Note Springer Nature remains neutral with regard to

jurisdictional claims in published maps and institutional affiliations.

The original article can be found online at https://

doi.org/10.1007/s00500-018-3336-1.
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