


Attachment 1 Robert E. Cauley G. Hunter Haas, IV Josh Fusan Daniel Pfundstein Patrick Doyle Jerry Sintes Sabato Sorice Jonas Taylor Diana Rugani

MBS Trade Authorization X X X X

UST Trade Authorization X X X X

Cleared Futures X X X X

Cleared Swaps X X X

Bilateral Interest Rate Derivatives X X

Repo / Reverse Repo Transactions X X X X X

Collateral movements associated with margin maintenance and pairoffs X X X X X X X X

Cash Wire activity associated with margin maintenance and pairoffs X X X X X X X X

Cash Wire activity not associated with margin maintenance and pairoffs X X X

Transaction Confirmation with Counterparty (cannot check-out own trade) X X X X X X X X X

Transaction Entry  into Order Management System X X X X X X X X

Transaction Review and Release (cannot be transaction entry person) X X X X X X X X




