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1. Course Objectives 

1.1 – General Objectives : 

The course is designed to give the students knowledge of how to program in Visual Basic for Applications (VBA) and Excel for financial analysis. Other languages are described via group presentations.
1.2 – Specific Objectives: 

To provide the students with detailed knowledge of the software life cycle and structured object oriented programming through real-life programming examples. The course also provides insights into other languages commonly used in finance such as Matlab, C++, .net, JAVA etc.
2. Course Organization

30 hours
3. Course Evaluation  

Individual Software Project Builds 50%


Group Presentations 40% 


Attendance and Class Participation 10%

.
4. Course Books
Required book

Advanced Modelling in Finance using Excel and VBA by Mary Jackson and Mike Staunton

Some useful websites:
5.  Lecturers

David E. Hampton PhD, MBA

6.  Detailed Course Plan

· The Software Life Cycle
· Structured Programming

· Objects

· Subroutines and Function Procedures

· Declarations

· Decision Making

· Looping

· Financial Model Software Builds

· Group Presentations on Matlab, C++, .net, etc.

1
3

