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No. 10. Some Topics in Finance Problems
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NB. Usage:Cflow PresentV Ilist

Cflow=._1000000 300000 420000 680000

Ilist=.3#0.1

Cflow PresentV Ilist
130728.7754
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Cflow=.(-1000000%1.1), 300000 420000 680000

Cflow PresentV Ilist
221637 .8663
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NB.
accintnewO=: [:x/\[:1&, [:%>:
accintbackO=: [:*/\.[:,&1[:>:]

NB.
NB. Ilist=.rl1,r2,...,rn
NB. Cflow=.-MO,M1,...,-Mn : MO is an Investment, Mn is a Maturity fd.

NB. Usage:Cflow FutureV Ilist
NB. Usage:Cflow PresentV Ilist

FutureV=:4 : 0
’CF IL’=. x;y
if. (#CF)~:>:#IL do. ’members of Cflow and Ilist is not adequate’ return. end.
+/CF*accintback0 IL
)



PresentV=: 4 : O
'CF IL’=. x;y

if. (#CF)~:>:#IL do. ’members of Cflow and Ilist is not adequate’ return.

+/CFxaccintnew0 IL

)

NB . sk skokokokok sk okskookook sk ok skookook sk ok skok ok o ok sk ok o ok sk ok o ok sk ok o sk ok ok sk sk ok o o skok ok ok ok sk ok ok ok okok ok o ok ok

NB. 0000000 DDOO0O0OO00O0DOOOOO00ODDODOOO0

NB . skokokokokokok sk sk ok ok ok ok okokook ok ok ok o ok ok sk ok ok ok ok ok ok ok o ok ok ok ok ok ok ok ok ok o o ok sk ok ok ok ok ok ok o o ok ok ok ok ok ok ok o
MINP=:3 : O

0 MINP y

if. x>:4 do. ’*x[] x is over 4 [ **’ return. end.

’b0 bn’=.2 2#:x{0 3 1 2
px((>:1)"n)*i%((>:1) " (n+b0)) - (1+bn*i) [n=.n*f [i=.i%f[’i n p f’=.y
)

NB. Amortization Table of Ganri(OOOOOODODOO)

NB. Usage :

NB. AmortGanri int;term;freq;PV

NB. AmortGanri 0.06;10;1;10000000

NB. int0 termO 0000000

NB. frq 1... 000000

NB. 2...e0000 2000

NB. 12... 0000000

NB. PVUOUOOUOOUOOOOOOO
AmortGanri=:3 : O

t=.1.0 0[j=.0[ii=.i%f[nn=.n*f[’i n f P’=.y

pp=.P[pmt=.<.MINP i;n;P;f

while. j<nn do.

t=.t,1 2 0{(pp=.pp-bs), (bs=.pmt-in) ,in=.<.pp*ii

j=.>:]

end.

Z=.(’ ?;’PMT’;’PRINCIPAL’;’INTREST’;’QUTSTANDING’),<"0(>:i.nn),.pmt,.t
Z,a:,(F:}.<"0 +/>}.2) ,a:

)

NB. Amortization Table of Gankin(U OO D OOOOO)

NB. Usage :

NB. AmortGankin int;term;freq;PV
NB. AmortGankin 0.06;10;1;10000000
NB. int 0 termO0 00 0O00O

end.



NB. frq 1... 000000

NB. 2...eJO0dog 2000

NB. 12... 0000000

NB. PVOUOOOOOOODOOOO
AmortGankin=:3 : O

t=.1.0 0[j=.0[ii=.i%f[nn=.n*f[’i n f P’=.y

bs=. (pp=.P)%nn

while. j<nn do.

t=.t,1 2 3 0{(pp=.pp-bs), (pmt=.bs+in) ,bs, (in=.<.pp*ii)

j=.>1]

end.

t

Z=.(’ ?;’PMT’;’PRINCIPAL’;’INTREST’;’QUTSTANDING’),<"0(>:i.nn),.t
Z,a:,(}:}.<"0 +/>}.2) ,a:

)
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