
7GHWPLSH8E » Computing present values by the AGM / Doc

Computing present values by
the AGM

By Burkhard Disch

GRIN Verlag Jun 2010, 2010. Taschenbuch. Book Condition:
Neu. 210x148x2 mm. This item is printed on demand - Print on
Demand Neuware - Scholarly Essay from the year 2002 in the
subject Business economics - Banking, Stock Exchanges,
Insurance, Accounting, , language: English, abstract: Summary
Subject of this paper is a method for computing present values
with the Arithmetic-Geometric-Mean iteration (AGM). The
classical integral-fomula for present values - as for-mulated by
Reichel [1] - is solved explicitly by approximating the integral
using exponential or trigonometric sums. Using the Elliptic-
Integral Presentation (first kind), sequences are con-structed
which converge with second order accuracy in the case of
exponential, sinus and co-sine functions. Thus, the present
value is defined as the limit of a rapidly converging sequence.
Examples demonstrate the procedures. Zusammenfassung Die
Berechnung von Barwerten mit dem AGM Inhalt der
Ausarbeitung ist die Berechnung von Barwerten mit dem
Arithmetisch-Geometrischen-Mittel. Die bekannte
Integraldarstellung von Reichel [1] wird explizit gelöst unter Zu-
hilfenahme einer Approximation des Integranden mit einer
speziellen Form von Exponentialsummen oder
trigonometrischen Polynomen. Durch die Darstellung des
Grenzwertes des AGM mit dem Elliptischen Integral erster Art
werden Folgen konstruiert, die quadratisch ge-gen die
Exponentialfunktion bzw. Sinus und Cosinus konvergieren.
Dadurch wird der...
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Reference Series Books LLC Nov 2011, 2011. Taschenbuch. Book Condition: Neu. 249x191x7
mm. This item is printed on demand - Print on Demand Neuware - Quelle: Wikipedia. Seiten:
100. Kapitel: Myers-Briggs-Typindikator, Keirsey Temperament Sorter, DISG, Eignungstest für
das Medizinstudium, Adult Attachment Interview,...

P ro grammin g in  D   
Ali Cehreli Dez 2015, 2015. Buch. Book Condition: Neu. 264x182x53 mm. This item is printed on
demand - Print on Demand Neuware - The main aim of this book is to teach D to readers who
are new to computer programming. Although...
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The Captain Papadopoulos Publishing Company, United Kingdom, 2012. Paperback. Book
Condition: New. Brian Williamson (illustrator). 276 x 214 mm. Language: English . Brand New
Book ***** Print on Demand *****.Comic Maths: Sue (Key Stage 1, Level 1) has been created for
children...

A d o b e In d esign  C S/C s2 Breakth ro u gh s            
Peachpit Press, 2005. SoNcover. Book Condition: Neu. Gebraucht - Sehr gut Unbenutzt.
Schnelle Lieferung, Kartonverpackung. Abzugsfähige Rechnung. Bei Mehrfachbestellung
werden die Versandkosten anteilig erstattet. - Adobe InDesign is taking the publishing world
by storm and users are hungry for breakthrough solutions to...

H av e Y o u  L o cked  th e C astle  Gate?          
Addison-Wesley Professional. SoNcover. Book Condition: Neu. Gebraucht - Sehr gut
Unbenutzt. Schnelle Lieferung, Kartonverpackung. Abzugsfähige Rechnung. Bei
Mehrfachbestellung werden die Versandkosten anteilig erstattet. - Is your computer safe
Could an intruder sneak in and steal your information, or plant a virus Have...

Tin ga Tin ga Tales:  Wh y  L io n  R o ars -  R ead  it  Y o u rself  w ith  L ad y b ird                       
Paperback. Book Condition: New. Not Signed; This is a Tinga Tinga tale inspired by traditional
stories from Africa. Lion is king of Tinga Tinga but he can't roar! Can his friend Flea help Lion to
find his roar and behave more like...
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