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Bibliogov, United States, 2012. Paperback. Book Condition: New.
246 x 189 mm. Language: English . Brand New Book ***** Print
on Demand *****.The paper obtains two principal results. First,
using a new definition of higher-order (>2) matrix derivatives,
the paper derives a recursion for computing any Gaussian
multivariate moment. Second, the paper uses this result in a
perturbation method to derive equations for computing the 4th-
order Taylor-series approximation of the objective function of
the linear-quadratic exponential Gaussian (LQEG) optimal
control problem. Previously, Karp (1985) formulated the 4th
multivariate Gaussian moment in terms of MacRae s definition
of a matrix derivative. His approach extends with difficulty to
any higher (>4) multivariate Gaussian moment. The present
recursion straightforwardly computes any multivariate
Gaussian moment. Karp used his formulation of the Gaussian
4th moment to compute a 2nd-order approximation of the
finite-horizon LQEG objective function. Using the simpler
formulation, the present paper applies the perturbation method
to derive equations for computing a 4th-order approximation of
the infinite-horizon LQEG objective function. By illustrating a
convenient definition of matrix derivatives in the numerical
solution of the LQEG problem with the perturbation method, the
paper contributes to the computational economist s toolbox for
solving stochastic nonlinear dynamic...
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Simply no phrases to clarify. It is really basic but surprises from the 50 percent of the ebook. Once you begin to read
the book, it is extremely difficult to leave it before concluding.
-- Mr . Noa h Cum m er a ta  IV          

It in a single of the most popular ebook. Indeed, it can be play, still an interesting and amazing literature. I am quickly
will get a satisfaction of reading a created pdf.
-- Lennie R enner  
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