SVP/VP Market Risk Oversight
Fannie Mae
Washington, D.C.

Market risk management is a top priority in Fannie Mae’s strategy. You will
work with Executive Management to ensure Best Practices in this area and
enhance your career with this Fortune 20 Corporation.

The Head of Market Risk Oversight (MRO) is a Senior Vice President/Vice
President position reporting directly to the Chief Risk Officer. This individual
is responsible for providing effective oversight of the measurement and
management of the market risks that Fannie Mae faces, namely the interest
rate risk, liquidity risk and foreign currency risk inherent in the portfolio.

The main responsibilities of this position are:

e Developing the market risk management framework that defines the
metrics used for reporting and monitoring, setting the thresholds and
determining the escalation process in case of limit excesses in order to
ensure adherence to the risk tolerance level set by the Board.

e Developing and maintenance of corporate-level market risk policies that
codify the market risk management framework.

e Overseeing the risk measurement and management processes to ensure
compliance with policy and framework.

e Providing executive management and the Board with independent
perspective on the adequacy of the management and measurement of
market risk.

e Providing the enterprise’s thought leadership on market risk issues and
relevant industry, regulatory and legal developments.

Contact: For information about how you can move forward in this position
please contact Deedee Myers at deedeemyers@ddjmyers.com or via phone
at (800) 574 - 8877 ext 101.
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