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The Gauss files are provided for pedagogic purposes only.  The authors accept no responsibility for errors and omissions.  Should you use the programmes in presentations or publications we ask that you acknowledge the source.

We have not had time to fully ‘beta-test’ all of the files – any errors you may find please notify us on KCDN.BOOK@ic.ac.uk
The files largely reproduce results from the tables and figures in our book Financial Engineering : Derivatives and Risk Management, but the user can also experiment by changing the input data.  To change input parameters the user should only change that part of the program between the following two lines : 

/* ---------------------------------- START USER DATA INPUT ----------------------------- */

/* ------------------------------------ END USER DATA INPUT ----------------------------- */

The default setting of all the programs is that the output will be displayed on the screen only.  If you require an output file for your results there is a switch at the beginning of the program.  

/*






delete this line
ofile = "c:\\kcdn\\output.out" ;



change filename and path
output file = ^ofile reset ;

*/






delete this line
Most of the apparent complexity in the programmes comes from printing and graphing the output.  In most cases the central core of the programmes are relatively straightforward and are mainly to be found in the procedures at the bottom of each file.

The GAUSS files could be relatively easily ‘transcribed’ into other formats (e.g. C++, Visual Basic, Mathematica).

In many cases you can compare the GAUSS programmes with the equivalent Excel programmes that are also on our Web site.  Certainly, if you follow through the GAUSS programmes you will have a complete grasp of the principles in Financial Engineering and then be able to write your own code from scratch.

From time to time we will add more GAUSS programmes to the Web site (although they may not always be as ‘tidy’ as the current ones).

Programs on the website : 




Last update / Version 

Chp03-04 SIF-FX-Futures.txt


20th July 2001

Chp05 Tbill Futures.txt



20th July 2001


Chp08 BOPM=BSCHOLES.txt


20th July 2001

Chp09 B-Scholes.txt



20th July 2001

Chp09 Fig6 Jump diffusion.txt


20th July 2001

Chp09 Greeks.txt



20th July 2001

Chp09 Q6 Vega Neutral.txt


20th July 2001

Chp10 Butterfly Payoff.txt


20th July 2001

Chp10 Fig1 Leeson.txt



20th July 2001

Chp10 Single Payoff.txt



20th July 2001

Chp10 Spread Payoff put.txt


20th July 2001

Chp10 Spread Payoff call.txt


20th July 2001

Chp10 Straddle Payoff.txt


20th July 2001

Chp10 Strangle Payoff.txt


20th July 2001

Chp11 Tab4 Pricing currency options.txt

20th July 2001

Chp13 Tab3 Port Ins (Futures).txt

20th July 2001

Chp13 Tab4 Port Ins (Bonds).txt


20th July 2001

Chp14 Swaps.txt



20th July 2001

Chp15 Tab1 Caplet Payoff.txt


20th July 2001

Chp15 Tab2 Floorlet Payoff.txt


20th July 2001

Chp15 Tab3 Int rate cap.txt


20th July 2001

Chp15 Tab4 Int rate floor.txt


20th July 2001

Chp15 Tab5 Int rate collar.txt


20th July 2001

Chp16 Asian Option.txt



20th July 2001

Chp18 Tab2 Int rate lattice.txt


20th July 2001

Chp18 Tab3 Pricing Coupon Bond.txt

20th July 2001

Chp18 Tab4 European call option.txt

20th July 2001

Chp18 Tab5 American call option.txt

20th July 2001

Chp18 Tab6 Pricing callable bond.txt

20th July 2001

Chp18 Tab7 Pricing FRN (capped).txt

20th July 2001

Chp18 Tab8 Pricing FRN(floored).txt

20th July 2001

Chp18 Tab9 Pricing FRN(collared).txt

20th July 2001

Chp23 Tab7 VaR-FRA.txt


20th July 2001

Chp23 VaR-Forward-FX.txt


20th July 2001

Chp23 VaR-Stocks.txt



20th July 2001

Chp24 Tab3 VaR-Option


20th July 2001

Chp24 VaR-MCS-Cholesky.txt


20th July 2001

NOTE : 
Users of Gauss with versions lower than Gauss 3.6 for Windows might need to change the filename (and maybe any pathnames) to a maximum of 8 characters.  Earlier version of Gauss do not allow a filename which is longer than 8 characters (DOS convention).  

