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The paper presents a financial application of the bootstrap method: the moving blocks bootstrap procedure is used to investigate the dynamic of nominal exchange rates of the US Dollar against the Polish Zloty and the return rates. The problem if these time series may be characterized by deterministic chaos is undertaken. The main aim is to detect the presence of a positive Lyapunov exponent in reconstructed systems. 1266 observations are used and three cases of embedding dimension are distinguished: 5, 10 and 15. Results are far from being quite obvious.

