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Fabrizio Maccallini

	Personal details
	Born in Rome, January 10th 1974.

Marital Status: Single.

Citizenships: Italian and French.



	Work experience
	Mar 2006 to date – Banc of America Securities Ltd – Deputy head of the single stock desk. Managing the desk risks in the exotic and vanilla books. Pricing corporate deals, vanilla and exotics flows on single names in the TMT, Pharma, Food and Retail sectors. Trading dispersion on indices (varswap, straddles) and on baskets (call vs call). Focusing on proprietary positioning.

Jun 2004 to Mar 2006 – Toronto Dominion Securities Ltd – Building up part of the infrastructure for the single stocks option desk. Deputy head of the Plain Vanilla Trading Desk, mainly focusing on proprietary trading and providing liquidity to the Structured Product Desk.

May 2001 to Feb 2004 – Dresdner Kleinwort Wasserstein Securities Ltd
Single stock volatility trader, involved in managing client flows and corporate pricing, market making and proprietary positioning.
Mar 2000 to Sep 2000 – Banca Finnat Euroamerica SpA – Rome

Financial analyst on Italian Tech stocks.

Sep 1999 - Feb 2000 charted accountant trainee in Rome.

Jun 1998 - Aug 1999 served in the Carabinieri Army as a Lieutenant, in charge of a platoon of 50 privates.



	Education and qualifications


	FSA registration as a “Securities and Financial Derivatives Representative”.  Eurex and Euronext trader licence.

April 2002 - Associated Chartered Accountant (Dottore Commercialista e Revisore dei Conti).
April 2001 - Master in International Finance, University of Pavia.

June 1998 - Degree in Economics - University of Rome “La Sapienza”. Final grade: 110/110 cum laude (equivalent first class honours degree).



	Languages
	Italian: mother tongue.

French: mother tongue.

English: fluent, written and oral.



	Computer skills 
	Good knowledge of Excel and VB. Highly familiar with quote vendor’s databases (Bloomberg, Reuters, Datastream). Risk managing software: Murex, ORC, and Imagine.



	Miscellaneous
	Member of the Italian Parachuting Association; military and freefall licence.

CMAS scuba diving instructor.

Member of the Tevere-Remo Club in Rome since 1986 and member of the Italian Sailing Federation (F.I.V.); 1994 unlimited mileage license for motor and sailboat.

Other sports: capoeira, yoga, skiing, tennis.


