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.e change of international trade goods exchange rate transaction has an impact on economic operations and economic stability.

.erefore, an international trade goods exchange rate transaction based on fuzzy granulation and in-depth learning is proposed.
Based on fuzzy information granulation and BP neural network, this paper analyzes the interest rate evaluation theory. For the
future expectation of currency exchange rate, portfolio equilibrium determines the proportional relationship of each component
in the portfolio and analyzes the impact of asset price and exchange rate change according to this relationship. .en, it points out
the risk evaluation index system, calculates the risk degree of exchange rate transaction of international trade goods, and then
evaluates the risk of exchange rate transaction of international trade goods. It completes the research on exchange rate transactions
of international trade goods based on fuzzy granulation and in-depth learning. .e experimental results show that excessive
exchange rate fluctuation will bring the same proportion fluctuation to the asset price in the financial market, and the coordination
between exchange rates and the coordination of exchange rate and asset price can promote the steady growth of national economy.

1. Introduction

Exchange rate, also known as foreign exchange rate, is the
conversion ratio between one currency and another, usually
in the form of currency pairs [1, 2]. With the rapid devel-
opment of economic globalization, international trade has
entered and affected all aspects of life [3]. As the yardstick of
international trade settlement, exchange rate, as the standard
of settlement in international trade, plays an important role
in adjusting the economic lever..e change of exchange rate
is closely related to many factors, such as economy, politics,
and culture. On the one hand, it is comprehensively affected
by many factors. On the other hand, the fluctuation of the
exchange rate will directly affect the direction of import and
export trade and then affect macroeconomics, politics, and
culture [4, 5]. .ere are generally two types of practitioners
participating in the foreign exchange market: first, foreign
traders, practitioners of commodity trade of transnational
entities [6], who exchange currencies or commodity entities

according to exchange rates and, second, professional
speculators, who are specialized in foreign exchange futures
market transactions, and there is no exchange of com-
modities or currencies. More and more attention has been
paid to the exchange rate transactions of related interna-
tional trade goods.

Taking the transaction level evidence of Pakistan as an
example, the study in [7] puts forward the impact of the
exchange rate on agricultural exports, including the re-
sponse of price and quantity differences. Highly classified
company-level data has been used, including the exchange
rate of the actual currency of the transaction level invoice. It
is found that currency depreciation has a positive impact on
both intensive and extensive profit margins. .e intensive
growth of the export profit margin of agricultural products is
mainly realized through price, while the response of quantity
is relatively small. In addition, depreciation improves the
broad profits of enterprises and products and expands the
customer base of the existing market. .ese reactions vary
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greatly due to the company’s export experience, trade
orientation, sectoral and spatial distribution, exchange rate
system, and invoice currency. .e study in [8] proposed
dynamic pricing and exchange rate transmission (evidence
from transaction-level data). Enterprises pricing flexibly
considers the current market conditions and other factors. It
provides a theoretical model to illustrate how foreign pro-
ducers and domestic retailers adjust prices according to
exchange rate fluctuations for three forms of dynamic
pricing. Although the above research has made some
progress, in today’s economic globalization, the exchange
rate is related to the circulation of goods all over the world,
and exchange rate transaction is an important research topic.
.ere are many reasons for the change of exchange rate
transactions in the market. .erefore, an exchange rate
transaction of international trade goods based on fuzzy
granulation and deep learning is proposed. Fuzzy infor-
mation granulation and deep learning are the results of
whether the prediction of exchange rate fluctuation range is
profitable. By combining fuzzy granulation and deep reli-
ability network, the prediction of exchange rate fluctuation
range is proposed.

2. Methods

2.1. Fuzzy Information Granulation. .e concept of infor-
mation granulation exists in many different fields. Different
levels of granularity have different information expressions.
Generally, the ordered granularity can get more information
than the sorted granularity. Information grain is the process
of data abstraction and the information entity of informa-
tion knowledge derivation. .e purpose of information
granulation is to simplify complex problems so that some
redundant and irrelevant information can be eliminated.
.e methods of information granulation include interval
calculation, rough set, and fuzzy set. .ese methods can be
summarized as discrete information granulation and fuzzy
information granulation.

How to use fuzzy set theory to express information
granularity depends on the actual situation, which is a
problem-driven situation. We give an example to illustrate
the information granulation of fuzzy set theory. Figure 1
shows the height of 10 people. We need to distinguish who is
tall, who is short, and who is medium. .e original data is
not arranged in order and looks chaotic. It is difficult for us
to see some information at a glance. But it is different after
ranking. We can easily know some information, such as the
span of height and the height of the shortest. In this example,
the purpose of information granulation is to granulate
“high,” “medium,” and “low” from the 10 original datasets.
.e discrete information granulation method in Figure 2 is
that 1.55, 1.61, and 1.64 are classified as “short,” 1.66, 1.71,
1.76, 1.78, and 1.83 are classified as “medium,” and 1.85 and
1.89 are called “high.” Obviously, it is somewhat unrea-
sonable for 1.64 to be “short” and 1.66 to be “medium.” For
example, 1.83, 1.66, 1.71, 1.76, and 1.78 are “medium.”

It is almost the same height, but it is divided into two
different granulation models, which are different in fuzzy
information granulation. Looking at the granulation

member function, the value of 1.66 people in the granularity
“low” is greater than that in the granularity “medium,” and
1.83 people are considered “high” by the member function,
which is much more reasonable than discrete information
granulation.

2.2. BP Neural Network. Error backpropagation neural
network is a multilayer forward neural network for training
algorithm. At present, it is one of the most widely used and
developed neural networks. BP neural network consists of
three or more layers of network structure, which mainly
include input layer, hidden layer, and output layer. .e
structure of the BP neural network with three layers is shown
in Figure 3.

As can be seen from Figure 3, in the BP neural network
structure, the forward propagation input layer of the signal
receives the input of the neural network and transmits the
signal to the hidden layer, which processes the signal and
then transmits it to the output layer. BP neural network has
two remarkable characteristics: first, the forward propaga-
tion of signal and, second, the backpropagation of error.
Among them, error backpropagation learning is an im-
portant learning mechanism of feedforward neural net-
works. Its learning algorithm is to correct the error and
update the weights of the network step by step by way of
error backpropagation. Combined with the forward prop-
agation of the signal, the expected function mapping is
gradually approximated.

Assuming that the input vector is X � (x1, x2, x3, . . . xn),
the input uj and output hj of each neuron in the hidden layer
are calculated by formulas (1) and (2). Finally, the output
layer outputs the result of information processing. .e input
lk and output ck of each neuron in the output layer are
calculated by formulas (3) and (4). During the signal forward
propagation process, the weight of the network remains
unchanged. Consider the following:

uj � 
n

i�1
wijxi + θj, (1)

hj � f uj  �
1

1 + exp − uj 
, (2)

lk � 

q

j�1
vjkhj + rk, (3)

ck � f lk(  �
1

1 + exp − lk( 
. (4)

2.3. Interest Rate Parity. .e research scope of interest rate
parity has expanded from commodity market to capital
market. .emain research object is the relationship between
the expected exchange rate and the stock price of listed
companies [9, 10]. Interest rate parity theory reveals the
intrinsic relationship between interest rate as asset price and
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Figure 2: Fuzzy information granulation model.
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Figure 3: BP neural network structure diagram.

1.65 1.75 1.85
Crisp IG (m)

Short Medium Tall

1.71,1.66,1.64,1.78,1.89,
1.61,1.76,1.55,1.85,1.83.

0

1.0

G
ra

nu
la

rit
y 

(%
)

Figure 1: Discrete information granulation model.
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currency exchange rate. .e equilibrium parity relationship
between the two can be expressed as

r1 � r2 + ξ. (5)

In formula (5), r1 and r2, respectively, represent the
market interest rate level of the target country and the
foreign market interest rate level, and ξ is the expected
appreciation rate of the exchange rate in the future. To make
the algorithm more concise, stock price p is used to replace
asset price, and the relationship between stock price and
interest rate is expressed as

p �
d

r2 + ξ + r0 − g( 
. (6)

In formula (6), there is a significant negative correlation
between the two variables. When the asset price p rises, ξ
shows a downward trend, which indicates that the expec-
tation of domestic exchange rate changes in the same
proportion as the expectation of asset price. According to the
above conclusion, it is concluded that the coordination effect
of RMB interest rate on asset price, that is, if the expected rise
of domestic currency exchange rate in the future period will
lead to the rise of asset price.

As the core link of classical economic theory, the interest
rate parity theory has laid the foundation of the relationship
between modern finance and economy. Interest rate parity
theory holds that the price level between countries will
determine the level of exchange rate and reflect the pur-
chasing power of domestic currency, while the nominal
exchange rate changes around the change of real exchange
rate. In the early twentieth century, the relevant research
theoretical framework of asset price and currency exchange
rate began to form. Experts and scholars in economics and
finance all over the world begin to study the changes in
interest rate and currency exchange rate from the per-
spective of the global foreign exchange market, stockmarket,
and bond market. With the improvement of international
trade tightness of countries all over the world [9, 11, 12] and
as the world economy becomes more integrated, financial
capital flows from countries with low interest rates to
countries with high interest rates, due to differences in
interest rates in their domestic markets, which shows that in
the process of international trade and transnational in-
vestment [13, 14]. .e fluctuation of exchange rate level
actually reveals the difference in domestic interest rate levels
between trading countries. .erefore, the fluctuation range
and trend of RMB interest rate level reflect the development
of the national macroeconomy.

2.4. Portfolio Balance. .e focus of portfolio equilibrium
theory is the future expectation of currency exchange rate,
which can determine the proportional relationship of each
component in the portfolio. According to the theory of
portfolio equilibrium, there are differences in economic
development models and leading industries, as well as
different legal systems and tax environments. .erefore, the
currency in circulation in various countries does not have a

complete substitution relationship. When the proportion of
the main structure of investment changes, or the price level
of each asset item changes, it will indirectly affect the change
of currency exchange rate, if the total wealth owned by
multinational investors is further divided as follows:

T � κ + S1 + S2. (7)

In formula (7), κ is the total wealth owned by the investor
in the country, S1 and S2 are the total shares of all users of the
investor at home and abroad, respectively. In order to
maximize the income, the investor will adjust the proportion
of its asset portfolio according to the principle of the highest
interest rate:

T � κ i, i
∗

+ ΔR, R, R
∗

( T + S1 i, i
∗

+ ΔR, R, R
∗

( T

+ S2 i, i
∗

+ ΔR, R, R
∗

( T.
(8)

In formula (8), i is the return on assets in domestic
currency, i∗ + ΔR is the expected return on foreign assets,
R and R∗ are the respective risks of investors holding
domestic currency assets and foreign currency assets,
respectively, and κ(i, i∗ + ΔR, R, R∗), S1(i, i∗ + ΔR, R, R∗),
and S2(i, i∗ + ΔR, R, R∗) are the proportions of three assets
held respectively. It can be analyzed from formula (4) that
when other factors are determined and remain un-
changed, if the expected exchange rate level increases,
investors will increase the holding proportion of this part
of assets in order to obtain greater income. .is change
trend shows that the expectation of interest rate level will
determine the choice of investors’ asset price and asset
portfolio. .erefore, in international trade or transna-
tional investment [15, 16], investment return and risk
factors are the first consideration of capital holders, and
the exchange rate will not fluctuate greatly in the short
term, which is the secondary consideration of investors.
.erefore, when the proportion of investors’ asset
portfolio changes, it will lead to changes in the money
supply between the home country and the investing
country, which in turn affects the changes in the currency
exchange rates of both trading countries.

2.5. Impact of Changes in Asset Prices and Exchange Rates.
In view of the immaturity of the capital market and the
floating exchange rate system, this paper studies the rela-
tionship among asset price, exchange rate, and economic
stability from the perspective of macrocapital and total labor
demand, to determine its role in stable economic growth. To
ensure the smooth transition of the economic development
in the period of social transformation, we should implement
more strict capital control policies. It is necessary to set up a
multicycle macroeconomic model to study the stable rela-
tionship between finance and economy from a macro-
perspective. .e specific steps are as follows.

Step 1. Based on the viewpoints discussed by fuzzy gran-
ulation and deep learning, the national income model Y is
established under the four-sector macroeconomic model,
and the formula can be expressed as

4 Scientific Programming



Y � C + I + G +(X − M). (9)

In formula (9), C, I, G, and (X − M) are the total
consumption, total investment, government expenditure,
and net export, respectively. In the formula, residents’
consumption C is a function of asset price, exchange rate,
and residents’ disposable net income, expressed as

C � g(p, ξ(Y − t)). (10)

In formula (10), g(x) is the consumption function and t

is the tax to be borne by residents. From the relationship
between consumption function, it can be analyzed that the
increase of exchange rate level and asset price will lead to the
growth of consumption demand (the asset price referred to
in this paper is the average value of real estate price and stock
market price). From the perspective of investment, the total
investment I also has a functional relationship with domestic
interest rate r1, exchange rate ξ, and asset price p:

I � f r1, p, ξ( . (11)

Step 2. When asset prices and exchange rates continue to
rise, this will stimulate an increase in domestic investment.
In the process of determining the overall national income Y,
the balance of payments account BP is also one of the
important influencing factors. .e balance of payments
account of a country consists of capital account CA and
current account KA. Among them, the balance of the capital
account is affected by the balance of domestic and foreign
interest rates r1 − r2, the expected appreciation rate of assets
c, and the domestic market return i. At this time, the balance
of payments account is

BP � CA Y, Y
∗
, ξ(  + KA r1 − r2( , c, i( . (12)

.e variable relationship in the balance of payments
account shows that the rise of asset prices can increase
residents’ consumption level, thus driving the improvement
of exchange rate level and enterprise investment.

Step 3. Based on the original IS� LM model, this paper
introduces the BP curve of the balance of payments account,
analyzes the change relationship of the three curves, and
further expounds the internal relationship between asset
price and exchange rate change. To analyze the overall trend
of curve change more accurately, a two-phase economic
system is set. It is assumed that the economic system is in a
relatively balanced state at the beginning of the first phase, as
shown in Figure 4.

If the exchange rate continues to rise, it will attract more
overseas capital flows. At this time, the BP curve will move
BP′ to the right, and the rise of the exchange rate will also
cause IS and LM to move to the right at the same time.
When the exchange rate continues to rise abnormally, the
government will adopt appropriate monetary policy and
finance to maintain the stability of the domestic interest rate.
.erefore, in the change of the first phase function curve, the
domestic interest rate is always stable at r0 level and will not
change. At this time, the three function curves move from

the initial state to the right of the equilibrium point Q1 to the
equilibrium point Q2; that is, under the condition of con-
stant domestic interest rate, the overall national income
increases by Y1 from Y0. .e trend of the first phase of the
financial-economic model shows that when the exchange
rate shows an upward trend, the domestic money supply will
increase substantially due to the profitability of capital.
Under the control of relevant national macrocontrol, the
domestic interest rate r0 will remain constant, so the do-
mestic asset price will increase rapidly.

Step 4. .e continuous rise of asset prices has brought more
serious inflationary pressure to China, and the government
authorities will take certain measures to curb the phe-
nomenon of continuous inflation. At this time, the new
changes of the three groups of curves are shown in Figure 5.

Since the balance of payments will not fluctuate violently
in the short term, the curve will move to the upper left after
the government takes macrocontrol measures. At the same
time, the rise of exchange rate level will stimulate residents’
consumption, so IS′ moves to the left and down to IS″.
From the perspective of total money supply, even if the
government takes corresponding measures, it cannot fun-
damentally change the fact of money increase. .erefore,
LM′ will move to LM″ accordingly, and the three curves
intersect at the new equilibrium point Q3. Under the new
equilibrium conditions of the second phase, national income
for the first period from Y1 to Y0, while domestic interest
rate changes from r0 to r1, the increase in interest rate level
will curb investors’ enthusiasm for investment, cause a large
amount of funds to flow to the capital market, and lead to the
rise of asset prices.

To sum up, a rise in the exchange rate can lead to an
increase in asset prices when they deviate too much from
their intrinsic value; with the intervention of national
monetary policy and investors’ prediction of risk, some
capital will withdraw from the domestic market. At this time,
the exchange rate begins to decrease step by step to the
original equilibrium point and the real state. Both the RMB

r
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Figure 4: Variation relationship of each function curve in the first
phase.
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base exchange rate and the asset price will fluctuate peri-
odically around their real value; that is, the rise or fall of the
exchange rate will lead to the change of asset price in the
same direction. However, if the RMB base exchange rate
increases or decreases too much in the short term, it will
have an adverse impact on China’s financial market and
macroeconomic operation [17–19]. At the same time, as one
of the important economies in the world, the excessive
fluctuation of China’s exchange rate also increases the un-
stable factors of the regional economy and has a negative
impact on the development of the world economy.

3. Exchange Rate Transaction of International
TradeGoodsBasedonFuzzyGranulation and
Deep Learning

3.1. Risk Assessment Index System. Based on fuzzy granu-
lation and deep learning, this paper evaluates and estimates
the exchange rate transaction risk of international trade
goods through qualitative or quantitative methods.

.e international trade goods exchange rate transaction
risk evaluation index system is to establish relevant indi-
cators to evaluate the international trade goods exchange
rate transaction risk according to the requirements of
evaluation contents and evaluation objectives [20–22].
Following the principle of risk assessment index system, the
risk assessment index of international trade goods exchange
rate transaction is embodied in a hierarchical model [23, 24].
.e exchange rate transaction risk index system of inter-
national trade goods consists of index layer, criterion layer,
and target layer, as shown in Table 1.

3.2. Calculation of ExchangeRate TransactionRisk ofGoods in
International Trade. .ere is an objective risk in the ex-
change rate transactions of international trade goods.
.erefore, to reduce the loss caused by the objective risk, it is
necessary to consider the degree of risk exposure in the
exchange rate transactions of international trade goods

[25, 26]. .e risks involved in the exchange rate transactions
of goods in international trade are difficult to control and
will increase. .e risk degree of exchange rate transaction of
goods in international trade is calculated according to the
transaction amount, transaction quantity, risk factor μ, and
transaction failure value [27–29].

.e formula for calculating the risk degree of exchange
rate transactions of international trade goods is as follows:

Vij � μ × f(m, n, k). (13)

In formula (13), 0<Vij < 1。, m represents the amount
of exchange rate transactions of goods in international trade,
n represents the quantity of exchange rate transactions of
goods in international trade [30, 31], k represents the failure
value of the transaction [32], and Vij represents the risk of
the transaction. Consider the following:

f(m, n, k) � 1 − (1 − f(m))
(n,k)

, (14)

(n, k) � n
���
k+1

√

, (15)

f(m) � e
− 1/m

. (16)

Formula (17) can be obtained from formulas (14)–(16).
Consider

Vij � μ − μ 1 − e
− 1/m

 
n

��
k+1

√

. (17)

In formula (17) 0<Vij < 1; the risk degree of interna-
tional trade goods exchange rate transaction increases with
the increase of Vij. When Vij is closest to 1, the risk degree in
international trade goods exchange rate transaction is the
largest, and when Vij is closest to 0, the risk degree in in-
ternational trade goods exchange rate transaction is the
smallest. .e risk factor μ is directly proportional to Vij.
When μ is larger, Vij is larger. .e function f(m, n, k)

represents the amount of international trade goods exchange
rate transactions and the number of international trade
goods exchange rate transactions [33]. When the amount of
international trade goods exchange rate transactions is
greater and the number of international trade goods

Table 1: International trade goods exchange rate transaction risk
index system.

Target layer Criterion
layer Index layer

Transaction risk
α

User α1
Seller’s reputation α11
Buyer’s reputation α12

Number of transactions α13

Platform α2

Security α21
Communication mode α22
Comprehensive information

α23
Privacy protection α24

Transaction α3

Commodity category α31
Transaction amount α32
Logistics quality α33

Safeguard measures α34
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LM”
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IS”

Figure 5: Variation trend of each function curve in secondary
period.
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exchange rate transactions is greater, the greater the value of
function f(m, n, k) and the greater the risk in international
trade goods exchange rate transactions.

3.3.RiskAssessmentofExchangeRateTransactions ofGoods in
International Trade. .rough the international trade goods
exchange rate transaction risk assessment trust cloud, the
evaluation vector of the international trade goods exchange rate
transaction risk is obtained. .e evaluation trust is judged
according to the time attenuation factor and factor weight, and
the weighted percentage of international trade goods exchange
rate transaction risk assessment is obtained through the trust
evaluation value. .e specific algorithm steps are as follows.

Let U � (X1, X2, . . . , Xm)  be the quantitative domain
of risk assessment of exchange rate transactions of goods in
international trade represented by accurate figures. In the
formula, X1, X2, . . . , Xm represents the attribute factors of
the exchange rate trust evaluation of international trade
goods, U represents the exchange rate trading space of in-
ternational trade goods, and T represents the qualitative
concept of U in the exchange rate trading space of inter-
national trade goods [34, 35]. Trust cloud is the distribution
μ(Xi) of qualitative concept T mapping from international
trade goods exchange rate transaction space U to number
domain international trade transaction space [0, 1]. If there
is a stable random distribution μ(Xi) ∈ [0, 1] for any
quantitative Xi, that is, U⟶ [0, 1],∀Xi ∈ U,
Xi⟶ μ(Xi), then the trust subordination degree of in-
ternational trade goods exchange rate transaction of qual-
itative concept T is Xi; trust cloud drop is the element Xi of
each risk trust evaluation attribute in the international trade
trading platform, where i � 1, 2, . . . , m.

.e trust attribute X of international trade transaction
satisfies the following formula for the qualitative concept T:

μ(X) � e
− X− EX( )

2/2E2
n . (18)

In formula (18), En and EX represent entropy and ex-
pectation, respectively, and the trust cloud μ(X) of inter-
national trade goods exchange rate transaction risk
assessment is a one-dimensional normal trust cloud. Let Xij

represent the attribute value of the exchange rate transaction
risk assessment period of international trade goods, which is
called the time attenuation factor, j represent the assessment
period, tij be the timeliness weight of Xij, and tij and Xij

meet the following formula:
ti(j− 1)

tij

�
tij

ti(j+1)

. (19)

In formula (19), 2≤ j≤T − 1; the farther away from the
time of trust assessment of exchange rate transaction risk of
international trade goods, the lower the correctness of the
response to the current e-commerce trust level.

Enter the trust cloud TC1(Ex1
, En1, He1) and

TC2(Ex2
, En2, He2) for international trade goods exchange rate

transaction evaluation, where He represents hyperentropy..e
feature groups of three numbers in TC1 and TC2 are divided
into vectors TC1

���→
and TC2

���→
. .e cosine angle between TC1

���→
and

TC2
���→

is the similarity betweenTC1 andTC2 in the trust cloud of
international trade goods exchange rate transaction risk as-
sessment, and its calculation formula is

sim TC1, TC2(  � cos TC1
���→

, TC2
���→

 

� TC1
���→

× TC2
���→

/ TC1
���→�����

����� × TC2
���→�����

�����.

(20)

.e higher the similarity between TC1 and TC2, the
more similar the trust level between TC1 and TC2.

Each attribute of international trade is divided into n

evaluation levels through the trust index of international
trade goods exchange rate transaction. [Rmin

i , Rmax
i ) repre-

sents the partition of the i level. .e calculation formula of
the evaluation value of this interval is

value � R
min
i + R

max
i − R

min
i β. (21)

In formula (21), β represents the weighted percentage of
exchange rate transactions of goods in international trade:

X � x1, x2, . . . , xk . (22)

Formula (22) is the comment set; Xh is the specific
comment, where h � 1, 2, . . . , k:

P(X) � x1, x2, . . . , xk . (23)

Formula (23) is the degree of harm caused by interna-
tional trade goods exchange rate transaction risk events
given in the comment set. P(Xh), h � 1, 2, . . . n represents
the mean value of abnormal transaction risk harm degree of
comment Xh, where 0≤P(Xh)≤ 1.

.e formula for calculating the risk value of interna-
tional trade goods exchange rate transaction is as follows:

R � 
k

h�1
P Xh( c. (24)

In formula (24), Xh(ca) represents the credibility of the
evaluation factor ca to Xh, and c represents the risk cred-
ibility of the exchange rate transaction of goods in inter-
national trade. In summary, it is the principle of risk
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Fiscal and monetary
policy 

Exchange rate
intervention 

Labour Capital

Commodity
circulation 

Commodity
consumption

Figure 6: Overall framework flow of the dynamic stochastic
equilibrium model.
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assessment of exchange rate transactions of international
trade goods. According to this principle, the study of ex-
change rate transactions of international trade goods based
on fuzzy granulation and deep learning is completed.

4. Experimental Analysis

.e dynamic stochastic equilibrium model is one of the ef-
fective tools to study macroeconomic problems. Based on the
new Keynesian theory, the model divides the socioeconomic
departments into household departments, government de-
partments, and production departments and analyzes the
correlation between the exchange rate changes of interna-
tional trade goods and the asset prices from three different
perspectives..e overall framework of the dynamic stochastic
equilibrium model is shown in Figure 6.

Currency provides a medium for the smooth operation
of the economy. From the level of the RMB utility function
model, a dynamic stochastic model is established based on
the three perspectives of the household sector, the gov-
ernment sector, and the production sector.

To better study the relationship between asset prices and
exchange rate changes and the steady growth of China’s
macroeconomy, it is necessary to dig out the main changes
in the stock market, real estate market, financial market, and
other related fields. .erefore, stock index represents the
stock market, real estate price represents the real estate
market, and domestic consumer goods index represents the
financial market. At the same time, the dynamic stochastic
equilibrium model is used to analyze the relationship be-
tween asset price and exchange rate by empirical analysis
and quantitative research, and the influence process of the
two on the steady growth of national economy is obtained.

.e dynamic stochastic equilibrium model includes
model variables such as expected exchange rate, con-
sumption, price, interest rate, total asset holdings, labor, and
real currency balance. .e source, interpretation, and sig-
nificance of each variable in the model are shown in Table 2:

.e panel data used in the empirical study comes from
the SSE’s Shanghai Stock Exchange Index from 2010 to 2020,
and relevant statistics of exchange rate changes. .is paper
studies the correlation between asset prices and exchange
rate changes from the perspective of exchange rate changes
and expectations, impact on the Shanghai Composite Index,
and price transmission path. Trends in exchange rate
changes, exchange rate expectations, and the Shenzhen
Stock Exchange Index over the past decade are shown in
Figure 7.

It can be seen from Figure 7 that the expected change of
RMB exchange rate from 2011 to 2020 is consistent with the
actual change area, which indicates that the national mac-
rocontrol policies and monetary policies have played a
positive role in ensuring the stability of China’s RMB base
exchange rate and promoting the development of the
country’s macroeconomy. However, from the analysis of the
overall trend of exchange rate changes in the past ten years, a
slow downward trend is still shown, that is, from 7.5 in 2010
to 6.1 in 2020 (the exchange rate between RMB and US
dollar). In 2008, the global financial crisis broke out, which
also led to the turbulence of China’s stock market. .e
Shanghai Stock Market also suffered a cliff fall, and asset
prices declined significantly. At this level, changes in asset
prices led to the country’s economic decline. .erefore,
under the coordination of RMB and asset prices, the
country’s economy can maintain steady growth.

5. Conclusion

With the increasing trend of global financial and economic
integration, the economic development model is converging
with the international trend, while exchange rate fluctua-
tions and financial risks from the international environment
affect the stability of economic growth. From the two levels
of fuzzy granulation and BP neural network in deep learning,
the research on exchange rate transaction of international

Table 2: Values of model variables.

Variable Symbol Value
Consumption C Average annual consumer price index
Asset price p Annual retail price index
Interest rate level r Central bank benchmark interest rate
Labor supply l Annual average employment rate
Currency balance M Annual balance of money supply
Asset holdings Ca Shanghai stock index at the end of the year
Exchange rate expectation e .e current monetary value and foreign exchange reserve value are calculated comprehensively
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Figure 7: Overall trend of exchange rate change and asset price
change.
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trade goods is discussed respectively, and the conclusions are
as follows. From the analysis of the overall trend of exchange
rate changes in the past decade, a slow downward trend is
still shown. Excessive exchange rate fluctuations will bring
about the same proportion fluctuations to asset prices in the
financial market, which will bring serious harm to economic
development and is not conducive to the stability of regional
and world economy and the improvement of the interna-
tional trade system.

.e next research work can consider shortening the time
interval to make the data sampling points used in the ex-
periment denser on the time axis, to get closer to the real
market and make the exchange rate fluctuations develop in a
healthy and orderly way.
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