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David Denison has 16 years of hedge fund experience, following his earlier academic career. Prior to 

joining FCC, David was the Head of FX at Man/AHL, which he had joined in 2008 as a senior 

quantitative researcher. As Head of FX, he was responsible for the modelling and investment 

management of AHL’s multi-billion dollar FX portfolio. Prior to AHL, David worked at IV Capital (2006-

2008) and Gloucester Research (2002-2006) focusing on quantitative research in equities. 

Prior to joining Gloucester Research, David lectured in Statistics for five years at Imperial College, 

London, focusing on modern computational statistical methods. David holds a Ph.D. from Imperial 

College, London, and his 1997 dissertation won the Savage Award. He gained a first-class mathematics 

degree from Oxford University in 1994. He is the author of “Bayesian Methods for Nonlinear 

Classification and Regression”, Wiley, 2002. 


