(* Solving for the duration weights 2010 5-15-30 Example
Macaulay duration of the par bonds =x)
(1.0456 / (.0456)) » (1- (1/ ((1.0456)~30))) //N

outs3)= 16.9120835

nes= (1.04/7 (.04)) » (1 - (1/ ((1.04)~15))) //N
outes= 11.5631229

ne71= ((1.0236) / (.0236)) * (1 - (1/ ((1.0236)~5))) //N
outs7]= 4.77469593

nesl= Solve[ (X *4.7747) + ((1-X) »16.912) == 11.563, x, Reals]
outesl= { {X - 0.440707571}}

negi= (% Verify =)
11.563 - ((.4407 % 4.7747) + ((1 - .4407) % 16.912))

outo]= —0.00009189



