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In Computational Finance Using C and C# George Levy raises computational finance to the next level using
the languages of both standard C and C#. The inclusion of both these languages enabl es readers to match
their use of the book to their firm’sinternal software and code requirements. Levy aso provides derivatives
pricing information for:

? equity derivates. vanilla options, quantos, generic equity basket options

?interest rate derivatives: FRAS, swaps, quantos

? foreign exchange derivatives: FX forwards, FX options

? credit derivatives: credit default swaps, defaultable bonds, total return swaps.

Computational Finance Using C and C# by George Levy is supported by extensive web resources. Available
for purchase on the multi-tier website are e versions of this book and Levy’sfirst book, Computational
Finance: Numerical Methods for Pricing Financial Derivatives. Purchasers of the print or e-book can
download free software consisting of executable files, configuration files, and results files. With these files
the user can run the example portfolio application in Chapter 8 and change the portfolio composition and the
attributes of the deals.

In addition, Upgrade Software is available on the website for a small fee, and includes:

* Codeto run al the C, C# and Excel examplesin the book

» Complete C source code for the Analytics_Mathlib maths library that is used in the book

» C# source code, market data and portfolio files for the portfolio application described in Chapter 8

All the C/C# software can be compiled using either Visual Studio .NET 2005, or the freely available
Microsoft Visual C#/C++ 2005 Express Editions.

With this software, the user can open the files and create new deals, new instruments, and change the
attributes of the deals by editing the code and recompiling it. This serves as a template that a user can run to
customize the deals for their personal, everyday use.

* Complete financial instrument pricing code in standard C and C# available to book buyers on companion

website
* [llustrates the use of C# design patterns, including dictionaries, abstract classes, and .NET InteropServices.
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From reader reviews:
Dustin Davis:

Within other case, little people like to read book Computational Finance Using C and C# (Quantitative
Finance). Y ou can choose the best book if you'd prefer reading a book. Provided that we know about how is
important any book Computational Finance Using C and C# (Quantitative Finance). Y ou can add expertise
and of course you can around the world by just a book. Absolutely right, due to the fact from book you can
recognize everything! From your country till foreign or abroad you can be known. About simple point until
wonderful thing you can know that. In this era, we can open abook as well as searching by internet device. It
is called e-book. Y ou need to use it when you feel bored stiff to go to the library. Let's read.

Gail Cote:

Do you have something that that suits you such as book? The e-book lovers usually prefer to choose book
like comic, short story and the biggest one is novel. Now, why not attempting Computational Finance Using
C and C# (Quantitative Finance) that give your satisfaction preference will be satisfied simply by reading
this book. Reading routine all over the world can be said as the means for people to know world agreat deal
better then how they react toward the world. It can't be said constantly that reading practice only for the
geeky man but for al of you who wants to be success person. So , for every you who want to start examining
as your good habit, it is possible to pick Computational Finance Using C and C# (Quantitative Finance)
become your own starter.

Walter Presdey:

Within this erawhich is the greater person or who has ability in doing something more are more precious
than other. Do you want to become certainly one of it? It isjust simple way to have that. What you have to
doisjust spending your time not very much but quite enough to get alook at some books. One of the books
in the top record in your reading list is Computational Finance Using C and C# (Quantitative Finance). This
book and that is qualified as The Hungry Mountains can get you closer in turning out to be precious person.
By looking upward and review this reserve you can get many advantages.

Sebrina Knapp:

Many people said that they feel bored when they reading areserve. They are directly felt the idea when they
get ahalf areas of the book. Y ou can choose the actual book Computational Finance Using C and C#
(Quantitative Finance) to make your reading isinteresting. Y our current skill of reading talent is developing
when you similar to reading. Try to choose very simple book to make you enjoy to see it and mingle the idea
about book and looking at especially. It isto be 1st opinion for you to like to available abook and read it.
Beside that the reserve Computational Finance Using C and C# (Quantitative Finance) can to be your brand
new friend when you're sense alone and confuse with the information must you're doing of their time.
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