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# Solution to problem 1

eql:=(1+5.11/100)*(1+fwd/100)=(1+5.11/100)"2;
egl :=1.051100000 + 0.01051100000 fwd = 1.104811210

solve(eql,fwd);

5.110000000
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Solution to problem 2a
cl:=3.: pl:=98.:
c2:=2.: p2:=97.:
eg2al:=pl=(1+y1l/100)"(-1)*(100+cl);
eg2al :=98. = %
1+ _—_y1l
' 100 ¢
solve(eqg2al,yl);
5.102040816
eq2a2:=p2=(1+y2/100)"(-1)*c2+(1+y2/100)N(-2)*(100+c2);
eq2a2 :=97. = zi + 102 >
1+ _—y2 1
METI [ 1+my2]
solve(eq2a2,y2);

3.581045971 , -201.5191903
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# Solution to problem 2b
cl:=3.: pl:=98.:
c2:=2.: p2:=97.:
eq2bl:=pl=(1+z1/100)"(-1)*(100+cl);
eq2bl :=98. = &
1+ i z1
100
eq2b2:=p2=(1+z1/100)"(-1)*c2+(1+z2/100)N(-2)*(100+c2);
eq2b2 :=97. = Zi + 102. >
1+ _—_121 1
1+ _—722
100 ( T ]

solve({eqg2bl,eq2b2},{z1,z2});
{z1 = 5.102040816, z2 = -203.5658271}, {z1 = 5.102040816, 72 = 3.565827141}



