Getting to know your Development Environment

Follow the tutorial at http://netcf2.blogspot.com/2005/11/getting-started-your-first-app.html to develop and run your first application on the Pocket PC emulator.

Next, follow the tutorial at http://msdn.microsoft.com/vstudio/tour/vs2005_guided_tour/VS2005pro/Smart_Client/DeploymentNETCF.htmto to create a CAB installation of your application.  Note that a CAB file can be transferred directly to your device using ActiveSync.  Simply drag and drop the file from your PC to the device using File Explorer on the menu bar of the ActiveSync window on your PC.
