MEMORANDUM

TO: File No. §7-32-10

FROM: Jill S. Henderson, Senior Counsel to the Director and Chief Economist
Division of Economic and Risk Analysis

RE: Meeting with MFA

DATE: March 8, 2023

On March 1, 2023, staff from the Division of Economic and Risk Analysis and the Division of Trading and
Markets met with MFA. The general topics discussed included the Commission’s proposal on Position
Reporting of Large Security-Based Swap Positions.

Attendees from the SEC included Jessica Wachter, Juan Echeverri, Jill Henderson, and Jovan Stojkovic
(Division of Economic and Risk Analysis) and John Guidroz, Carol McGee, Rajal Patel, and Mo Richard
(Division of Trading and Markets).

Attendees from MFA were Jennifer Han, Matthew Daigler, Jason Schwartz, David Moss (D.E. Shaw),
Robert Bruno (Elliot Management), and Brian Gunderson (Elliott Management).



