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	Computational Finance Using C and C# (Quantitative Finance), 9780750669191 (0750669195), Academic Press, 2008
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 firms 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 Levys 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.     

       About the Author
   
George Levy has a doctorate in mathematical physics from Oxford University. For 11 years he worked at the Numerical Algorithms Group NAG, developing mathematical and financial software. Currently he works as a consultant at SunGard developing software for estimating financial risk. He has provided technical consultancy to numerous financial institutions, and has published articles on numerical modelling, mathematical finance and software engineering. He is the author of Computational Finance: Numerical Methods for Pricing Financial Derivatives. His current interests include Monte Carlo simulation, derivative valuation techniques, and Microsoft technologies.
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A Book on C: Programming in C (4th Edition)Addison Wesley, 1998
 Beginners and professional programmers alike will benefit from the numerous examples and extensive exercises developed to guide readers through each concept.  Step-by-step dissections of program code illuminate the correct usage and syntax of C language constructs and reveal the underlying logic of their application. The clarity of exposition...


		

Probability and Statistics for Engineering and the SciencesCengage Learning, 2011

	This market-leading text provides a comprehensive introduction to probability and statistics for engineering students in all specialties. Proven, accurate, and lauded for its excellent examples, Probability and Statistics for Engineering and the Sciences evidences Jay Devore's reputation as an outstanding author and leader in the...


		

SharePoint 2010 All-in-One For DummiesFor Dummies, 2010

	Simplify SharePoint with this comprehensive, understandable guide


	SharePoint is a Microsoft technology that enables project collaboration through a single portal. It can be complex, but not when approached the Dummies way!


	This guide offers eight self-contained minibooks that examine each aspect of SharePoint 2010....





	

Programming Microsoft  Visual C#  2005: The LanguageMicrosoft Press, 2006
Get hands-on, expert guidance for developing with Visual C# 2005.

Get the essential, straightforward information you need to master the core  capabilities of Visual C# 2005. Both new and experienced developers get expert  guidance, hands-on programming instruction, and practical examples to help  advance their proficiency in developing...


		

Signaling System No. 7 (SS7/C7): Protocol, Architecture, and ServicesCisco Press, 2004
SS7/C7 is a signaling network and protocol that is used  worldwide to bring telecommunications networks, both fixed-line and cellular, to  life. Setting up phone calls, providing cellular roaming and messaging, and  converged voice/data services, such as Internet Call Waiting, are only a few of  the vast number of ways that...


		

International Perspectives on Chicana/o StudiesRoutledge, 2013

	This volume examines how the field of Chicana/o studies has developed to become an area of interest to scholars far beyond the United States and Spain. For this reason, the volume includes contributions by a range of international scholars and takes the concept of place as a unifying paradigm. As a way of overcoming borders that are both...
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