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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:

Billy Reynolds:

This Computational Finance Using C and C# (Quantitative Finance) are generally reliable for you who want
to be described as a successful person, why. The explanation of this Computational Finance Using C and C#
(Quantitative Finance) can be among the great books you must have is definitely giving you more than just
simple studying food but feed you with information that maybe will shock your earlier knowledge. This book
is handy, you can bring it all over the place and whenever your conditions at e-book and printed people.
Beside that this Computational Finance Using C and C# (Quantitative Finance) giving you an enormous of
experience like rich vocabulary, giving you tryout of critical thinking that we realize it useful in your day
pastime. So , let's have it and revel in reading.

Chuck Deschenes:

The reserve untitled Computational Finance Using C and C# (Quantitative Finance) is the reserve that
recommended to you to read. You can see the quality of the book content that will be shown to you actually.
The language that author use to explained their ideas are easily to understand. The author was did a lot of
investigation when write the book, therefore the information that they share to you personally is absolutely
accurate. You also could possibly get the e-book of Computational Finance Using C and C# (Quantitative
Finance) from the publisher to make you more enjoy free time.

Darlene Beaudoin:

Computational Finance Using C and C# (Quantitative Finance) can be one of your beginner books that are
good idea. Many of us recommend that straight away because this publication has good vocabulary that
could increase your knowledge in words, easy to understand, bit entertaining however delivering the
information. The article writer giving his/her effort to set every word into pleasure arrangement in writing
Computational Finance Using C and C# (Quantitative Finance) yet doesn't forget the main stage, giving the
reader the hottest in addition to based confirm resource information that maybe you can be among it. This
great information can easily drawn you into brand new stage of crucial imagining.

Kenneth Lambert:

Reading a e-book make you to get more knowledge from the jawhorse. You can take knowledge and
information from the book. Book is created or printed or created from each source in which filled update of
news. Within this modern era like now, many ways to get information are available for anyone. From media
social including newspaper, magazines, science e-book, encyclopedia, reference book, new and comic. You
can add your understanding by that book. Are you hip to spend your spare time to open your book? Or just
looking for the Computational Finance Using C and C# (Quantitative Finance) when you needed it?
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