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A Monitoring Method of Machine Learning System in Exchange Rate Prediction

At AR AT
The Japan Research Institute, Limited
Odt#y K PVl S
OKenta Kitano Fuyuki Ishikawa"

Abstract

Systems build with machine learning (ML) techniques expose different characteristics from traditional
software systems. The behavior is not directly controllable in a sense it is derived from training data, not from
rules human engineers designed. This characteristic makes it difficult to guarantee the quality of a component
(trained model) built by ML. It is therefore significant to design the entire system architecture that monitors and
modifies the output from the ML-based component. This study presents such an architecture and a monitoring
method for prediction of exchange rates in planning financial operations. The proposed monitoring method
observes the runtime situation and decide whether to rely on the prediction output or not.
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