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A detailed look at developing real-world financial models using C++
This book, designed for self-study, reference, and classroom use, outlines a
comprehensive approach to creating both simple and advanced financial models
using C++. Author and modeling expert Chandan Sengupta covers programming,
the C++ language, and financial modeling from the ground up-assuming no prior
knowledge in these areas-and shows through numerous examples how to
combine these skills with financial theory and mathematics to develop practical
financial models. Since C++ is the computer language used most often to develop
large-scale financial models and systems, readers will find this work-which
includes a CD-ROM containing the models and codes from the book-an essential
asset in their current modeling endeavors.
Chandan Sengupta (White Plains, NY) teaches finance in the MBA program at
the Fordham University Graduate School of Business. He is also the author of
Financial Modeling Using Excel and VBA (0-471-26768-6).
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A detailed look at developing real-world financial models using C++
This book, designed for self-study, reference, and classroom use, outlines a comprehensive approach to
creating both simple and advanced financial models using C++. Author and modeling expert Chandan
Sengupta covers programming, the C++ language, and financial modeling from the ground up-assuming no
prior knowledge in these areas-and shows through numerous examples how to combine these skills with
financial theory and mathematics to develop practical financial models. Since C++ is the computer language
used most often to develop large-scale financial models and systems, readers will find this work-which
includes a CD-ROM containing the models and codes from the book-an essential asset in their current
modeling endeavors.
Chandan Sengupta (White Plains, NY) teaches finance in the MBA program at the Fordham University
Graduate School of Business. He is also the author of Financial Modeling Using Excel and VBA (0-471-
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Editorial Review

From the Back Cover

Praise for Financial Modeling Using C++

"Financial Modeling Using C++ will have universal appeal for anyone interested in unlocking the power of
the C++ language within the context of financial modeling. It is approachable for those with no skill in
computer programming and provides excellent insight into proper programming techniques. The language is
taught simultaneously within the framework of mainstream financial modeling tasks that are covered in
detail and in steps that build off of each other. This book is a valuable introduction to both C++ and financial
modeling, and also provides robust example code that can instantly be used and built upon to complete
advanced analyses."
—Keith A. Allman, Principal, Enstruct Corp.

"Financial analysts and others seeking to move beyond spreadsheet modeling will find this book most useful.
Professor Sengupta begins at 'step zero' of C++ and takes the reader artfully through advanced programming
concepts that are essential for building large-scale financial models. This is a wonderful book for learning to
program in C++ and to have on hand as a reference."
—John Charnes, Professor and Scupin Faculty Fellow, The University of Kansas School of Business, and
author of Financial Modeling with Crystal Ball and Excel

Computerized financial models now form the backbone of most practical applications of finance, and C++ is
the preeminent computer language for building powerful and complex financial models. This book starts by
teaching both computer programming and the C++ language assuming no prior knowledge of either. It then
walks you through building increasingly complex real-life financial models using basic to advanced C++,
including its Object-Oriented Programming features. Chandan Sengupta's step-by-step approach makes this
book ideal for both self-study and classroom use. In addition, discussions of the key elements of the C++
language—and the availability of the complete codes of all the models in the book—make it a useful
reference for developers.

About the Author

Chandan Sengupta teaches finance in the MBA program at the Fordham University Graduate School of
Business, specializing in financial modeling, business valuation, corporate finance, and investment
management. Formerly, he was vice president at the Chase Manhattan Bank for eight years and senior
financial advisor for Mobil Corporation for ten years. He is also the author of Financial Modeling Using
Excel and VBA and The Only Proven Road to Investment Success, both published by Wiley.

Users Review

From reader reviews:

Mary Torres:

Have you spare time to get a day? What do you do when you have considerably more or little spare time?



Yep, you can choose the suitable activity with regard to spend your time. Any person spent their spare time
to take a move, shopping, or went to typically the Mall. How about open or even read a book entitled
Financial Modeling Using C++? Maybe it is to become best activity for you. You realize beside you can
spend your time with your favorite's book, you can more intelligent than before. Do you agree with their
opinion or you have different opinion?

Norman Brown:

The book Financial Modeling Using C++ make one feel enjoy for your spare time. You should use to make
your capable a lot more increase. Book can for being your best friend when you getting pressure or having
big problem together with your subject. If you can make reading through a book Financial Modeling Using
C++ to become your habit, you can get considerably more advantages, like add your own personal capable,
increase your knowledge about some or all subjects. It is possible to know everything if you like open and
read a book Financial Modeling Using C++. Kinds of book are several. It means that, science e-book or
encyclopedia or others. So , how do you think about this reserve?

Therese Webb:

Nowadays reading books be a little more than want or need but also become a life style. This reading
practice give you lot of advantages. The advantages you got of course the knowledge the particular
information inside the book this improve your knowledge and information. The details you get based on
what kind of publication you read, if you want get more knowledge just go with training books but if you
want truly feel happy read one with theme for entertaining for example comic or novel. The Financial
Modeling Using C++ is kind of reserve which is giving the reader capricious experience.

Brandon Seymour:

Typically the book Financial Modeling Using C++ has a lot associated with on it. So when you read this
book you can get a lot of gain. The book was written by the very famous author. Tom makes some research
prior to write this book. This particular book very easy to read you can find the point easily after looking
over this book.
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