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This book introduces the reader to the C++ programming language and how to use it to write applications in quantitative finance (QF) and related areas. No previous knowledge of C or C++ is required. - experience with VBA, Matlab or other programming language is sufficient. The book adopts an incremental approach; starting from basic principles then moving on to advanced complex techniques and then to real-life applications in financial engineering. There are five major parts in the book:
	C++ fundamentals and object-oriented thinking in QF     
	Advanced object-oriented features such as inheritance and polymorphism     
	Template programming and the Standard Template Library (STL)     
	An introduction to GOF design patterns and their applications in QF Applications     


    The kinds of applications include binomial and trinomial methods, Monte Carlo simulation, advanced trees, partial differential equations and finite difference methods.    

    This book contains a CD with all source code and many useful C++ classes that you can use in your own applications. Examples, test cases and applications are directly relevant to QF.    

    This book is the perfect companion to Daniel J. Duffy’s book Financial Instrument Pricing using C++ (Wiley 2004, 0470855096 / 9780470021620)    

    Note: CD-ROM/DVD and other supplementary materials are not included as part of eBook file.     

       About the Author
   

DANIEL J. DUFFY has been involved in software development projects using C++ and object-oriented design techniques since 1988. He organized the first C++ course in the Netherlands in 1989 and has worked on a variety of C++ projects in areas such as computer graphics, optical technology, process control and quantitative finance systems. In 1993 he worked on an early version of a large object-oriented system for derivatives’ pricing and hedging models. He is designer/trainer and has trained mote than 2000 C++ developers in recent years.
    A companion book to the current one is “Financial instrument pricing using C++” (Wiley 2004). Since 1996 he has written seven books on object-oriented design and programming. Daniel Duffy has a Phd in Numerical Analysis from Trinity College Dublin. He lives in the Netherlands with his wife Ilona and son Brendan.
    He can be contacted at dduffy@datasim.nl       
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MCSE: The Core Exams in a Nutshell (In a Nutshell (O'Reilly))O'Reilly, 1998

	
		Microsoft's MCSE (Microsoft Certified Systems Engineer) program is a rigorous testing and certification program for Windows NT system and network administrators. To achieve certification, one must pass four required exams and two elective exams. Close to twenty potential elective exams exist, although only nine of them are...
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Sas 9.1 Output Delivery System User's Guide: BooksSAS Institute, 2003
Combining plenty of practical examples with detailed information, this user's guide shows you how to produce output that you can view with a Web browser or that takes advantage of a high-resolution PostScript printer, turn the output of a DATA step or procedure into a SAS data set, turn the output of a data query or procedure into an ODS document,...
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Microsoft System Center 2012 UnleashedSams Publishing, 2012

	This is the definitive real-world guide to Microsoft System Center 2012, Microsoft’s newest and most powerful version of System Center. Authored by consultants who’ve deployed System Center in hundreds of enterprises and innovative smaller businesses, this book brings together up-to-the-minute tips, tricks, and...
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Microsoft System Center Cloud Management with App Controller (Introducing)Microsoft Press, 2013

	Part of a series of specialized guides on System Center - this book focuses on using AppController to manage virtual machines and services across private and public clouds. Series editor Mitch Tulloch and a team of System Center experts provide concise technical guidance as they step you through key configuration and management tasks.
...
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Access to Financial Services in BrazilWorld Bank Publications, 2004
There has been a growing awareness worldwide that financial exclusion reduces the potential welfare of individuals and the productivity of enterprises in an economy. This study focuses on the delivery of financial services to one of the world’s most important emerging financial markets, Brazil.
Despite concerns regarding diminishing bank...
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Google Apps For Dummies (Computer/Tech)For Dummies, 2008
Google Apps are Web-based, low-cost (or free!) office productivity tools that do everything those expensive applications do — and you can access them from any computer with an Internet connection. Google Apps For Dummies boosts your "app-titude" by giving you the low-down on choosing, setting up, and using these nifty and...
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