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Tamara Mast Henderson : Fixed Income Strategy: A Practitioner's Guide to Riding the Curve (The Wiley 
Finance Series)  before purchasing it in order to gage whether or not it would be worth my time, and all praised Fixed 
Income Strategy: A Practitioner's Guide to Riding the Curve (The Wiley Finance Series): 

6 of 7 people found the following review helpful. Too superficialBy Lost in Lifeprovide basics for various topics: 
bond pricing, college level economics (macroecon), physcho, ...BUT neither is specific and in-depth.Personally I don't 

http://f3db.com/pub/links.php?id=B000QCQU2E


think it is enough for traders, nor for quant/quant developpers.A bad buy for my personal bookshelf.11 of 12 people 
found the following review helpful. Excellent Practical IntroductionBy A CustomerThis book is a must-read for most 
wannabe fixed income traders, portfolio managers, and risk managers.The author leads the reader through many 
different techniques and examples of fixed income strategy in the real world.Concepts such as carry, roll, and rich-
cheap are explained in simple terms and excellent examples highlight current examples and offer paths to future 
success.The discussion of an integrated approach to generating your own view on the markets is critically useful to all 
asset managers and strategists.The reason why I drop 1 star is that there is little emphasis on credit risk and credit-
related strategies - which is making up an increasing component of fixed income asset management - a chapter on 
credit strategies would have made this a five star essential. Nevertheless a detailed and easy to read overview of bond 
strategies.

Market players put their jobs on the line with every position they take. Any fixed income investor in the circumstance 
of being granted one wish would probably want to know what interest rates are going to do in the future. Economists 
and others have constructed models of interest rate behaviour, but no model works in all circumstances. The main aim 
of this book is to straddle the different worlds of theoretical models and practical market experience, while offering an 
interdisciplinary framework for fixed income investing and trading. A focussed but very practical approach to fixed-
income investment, aimed at practitioner market Contains investment checklists and interviews with market 
practitioners Offers an interdisciplinary framework for fixed-income investing and trading, and combines worlds of 
theoretical models and practical market experience 

From the Back CoverPractitioners will be first to tell you that the market has a dynamic spirit. Still, many rigidly 
follow a single methodology, which works well for a time ndash; but then unexpectedly ldquo;blow uprdquo;. The 
motivation for Fixed Income Strategy is to bridge the gap between models and market reality. Models are invaluable, 
but practitioners need to know when and how to use them. Henderson takes the reader on a critical tour of different 
approaches that can be used to develop a fixed income strategy. Henderson then takes the process one step further, 
illustrating how to structure trades that capitalize on various strategic views. Fixed Income Strategy aims to straddle 
the different worlds of theoretical models and practical market experience, while offering an interdisciplinary 
framework for fixed income investing and trading. A focused but very practical approach to fixed income investment 


