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cf=. ,y NB. [3]
tol=. le_5 NB. [4]
max=. 15 NB. [5]
if. 2>#cf do. ’cash flow must have at least two elements’ return. end. NB. [6]
if. -. *./_1 1 e.*cf do. ’no sign change in cash flow’ return. end. NB. [7]
cf=. (|.cf),:|.1].cfxi.#cf NB. [8]
while. tol<|t-r=. t-%/t#.cf do. t=. r NB. [9]
if. O=max=. <:max do. ’iterations exceeded’ return. end. NB. [10]
end.
<:%r NB. [11]
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19.623 205.386 NB. BaseUUUUO cfUOODOUOOOOODOOO
(I."1t c<f) p. 1.056 NB. JODODOOODOOOOOOOODDOO
19.623 205.386
#. Jp.0000D0O0OOOOOOOOODODOOODOOOOOOOODODODO
print=:(1':2)&2 NB. DUOOODOODOOOOOOOOODO
1.05-print %/1.05 #.cf NB. x=1.0500000
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0.940117-print %/0.940117 #.cf NB. UUODOO0OOO0ODOOODOO
0.000287056 NB. DODOOOOOO0O0O0O0 2000000
0.93983 NB. O OO0
0.93983-print %/0.93983 #.cf NB. D OODOOOOOOODO
1.68582e_7 NB. DODDOO0O0O2000000000000
0.93983 NB. DODDOOOxOO
(%0.93983)-1 NB. xUO0O00i00OO
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NB. example:

NB.

NB. time=. 0 1.2 4.7 5
NB. pay=. _100 10 8 120
NB. 0 xirr time, :pay
NB. 0.0713808

NB.

xirr=: 3 : 0O
0 xirr y NB. [1]

t=. %>:x NB. [2]
‘time cf’=. |."1l y NB. [3]
tol=. le_5 NB. [4]
max=. 15 NB. [5]
if. 2>#cf do. ’cash flow must have at least two elements’ return. end. NB. [6]
if. -. *./_1 1 e.*cf do. ’no sign change in cash flow’ return. end. NB. [7]
df=. cf * time NB. [8]
mp=. +/ . *x NB. [9]
while.
r=. t - (cfmp t ~ time) % df mp t ~ time - 1  NB. [10]
tol < |t-r do. NB. [11]
t=. r NB. [12]
if. O=max=. <:max do. ’iterations exceeded’ return. end. NB. [13]
end.
<:%r NB. [14]
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