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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 enables readers to match
their use of the book to their firm’s internal software and code requirements. Levy also 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’s first 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:
• Code to run all the C, C# and Excel examples in 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
* Illustrates the use of C# design patterns, including dictionaries, abstract classes, and .NET InteropServices.
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From reader reviews:

Audrey Stockman:

Why don't make it to become your habit? Right now, try to ready your time to do the important action, like
looking for your favorite guide and reading a book. Beside you can solve your trouble; you can add your
knowledge by the guide entitled Computational Finance Using C and C# (Quantitative Finance). Try to make
the book Computational Finance Using C and C# (Quantitative Finance) as your close friend. It means that it
can for being your friend when you feel alone and beside that of course make you smarter than ever. Yeah, it
is very fortuned in your case. The book makes you much more confidence because you can know everything
by the book. So , we should make new experience as well as knowledge with this book.

Victoria Manson:

Book is definitely written, printed, or illustrated for everything. You can realize everything you want by a
guide. Book has a different type. As it is known to us that book is important factor to bring us around the
world. Beside that you can your reading ability was fluently. A e-book Computational Finance Using C and
C# (Quantitative Finance) will make you to always be smarter. You can feel a lot more confidence if you can
know about every thing. But some of you think that open or reading any book make you bored. It is not
necessarily make you fun. Why they can be thought like that? Have you searching for best book or ideal
book with you?

Gerald McMullen:

Hey guys, do you wishes to finds a new book you just read? May be the book with the title Computational
Finance Using C and C# (Quantitative Finance) suitable to you? Typically the book was written by well-
known writer in this era. The actual book untitled Computational Finance Using C and C# (Quantitative
Finance)is one of several books that will everyone read now. This particular book was inspired lots of people
in the world. When you read this reserve you will enter the new dimensions that you ever know previous to.
The author explained their strategy in the simple way, consequently all of people can easily to recognise the
core of this book. This book will give you a lots of information about this world now. So you can see the
represented of the world on this book.

Kimberly Casselman:

A lot of people said that they feel bored stiff when they reading a reserve. They are directly felt it when they
get a half areas of the book. You can choose the particular book Computational Finance Using C and C#
(Quantitative Finance) to make your own personal reading is interesting. Your own skill of reading skill is
developing when you such as reading. Try to choose basic book to make you enjoy to study it and mingle the
feeling about book and studying especially. It is to be first opinion for you to like to open a book and study
it. Beside that the reserve Computational Finance Using C and C# (Quantitative Finance) can to be a newly
purchased friend when you're truly feel alone and confuse with the information must you're doing of these



time.
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