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Financial modeling is-an essential skill
for finance professionals and students,
and Excel and its built-in programming
language, Visual Basic for Applications
(VBA), are the preferred tools for the job.
However, modeling using Excel and VBA
is rarely presented as an integrated
subject in books or classrooms.
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3.2 Using VBA to create new commands
56 3.2.1 Recording VBA macro
commands 57 3.3 Assigning VBA
command macros to control objects in a
worksheet 58 3.4 Using VBA to trap
Excel events 59 3.5 Using VBA to create
new functions 61 3.5.1 Function scope
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61 3.5.2 Declaring 'VBA functions as
volatile 62 3.6 Using VBA as an interface
to external DLL add-ins 62

Financial Modeling Using Excel and VBA
Excel is a de facto computing tool for
financial analysts, engineers, and
practitioners. The first Excel release
accompanied by VBA was Excel 5, which
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was released in-1993. It introduced the
macro features in the form of 255
Professional Financial Computing Using
Excel and VBA by Humphrey K. K. Tung,
Donny C. F. Lai, Michael C. S. Wong and
Stephen NG
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Professional Financial Computing Using
Excel and VBA aims to provide real-
world implementations of financial
models that are robust, reusable, and
flexible. The book covers a wide range of
financial models in the areas of
derivatives pricings, market and credit
risk modeling, as well as advanced
interest rate modeling.
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financial models in the areas of
derivatives pricings, market and credit
risk modeling, as well as advanced
interest rate modeling.
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Professional Financial Computing Using
Excel and VBA is an admirable
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exposition that bridges the theoretical
underpinnings of financial engineering
and its application which usually appears
as a black-box software application.

Financial Applications Using - TFE Times
Explore and download the free Excel
templates below to perform different
kinds of financial calculations, build
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financial models and documents, and
create professional charts and graphs.
CFI's financial model template library
has hundreds of free Excel file
downloads to help you become a world-
class financial analyst.

Professional Financial Computing Using
Excel and VBA
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Professional Financial Computing Using
Excel and VBA is written by a unique
team of finance, physics and computer
academics and practitioners. It is a good
reference for those who are studying for
a Masters degree in Financial
Engineering and Risk Management.
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Financial Engineering and Computing 1
1.1 Financial Engineering and
Spreadsheet Modeling 1 1.2 Lehman
Brothers’ Products for Retail Investors 3
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About the Book 4 1.5. Chapter Highlights
6 1.6 Other Remarks 7 CHAPTER 2 The
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2.2. Excel Implementation 10 2.3. Excel
Plus VBA Implementation 15
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Professional Financial Computing Using
Excel and VBA is an admirable
exposition that bridges the theoretical
underpinnings of financial engineering
and its application which usually appears
as a black-box software application.
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