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 Reporting 
o Provide input for the preparation of reports to the Congress. 
o Provide input for the preparation of cost estimates of pending legislation. 
o Retain all documentation and reports related to the services provided under this contract. 

 
The Contractor may be asked, among other support to CBO, to provide consulting services to CBO to 
assist the agency in undertaking the following financial analyses: 
 

 Portfolio Analytics and Reporting 
o Analyze reports on (i) securities holdings, (ii) positions in assets and asset classes, 

(iii) securities characteristics, such as maturity distributions, and (iv) transactions. 
o Analyze forecasts of expected P&I payments given a range of interest rate scenarios 

using industry standard prepayment models. 
o Analyze portfolio valuation reports, incorporating pricing and relative value measures 

from external sources and models, as appropriate. 
o Analyze risk management reports that monitor and assess the portfolio against risk 

constraints and metrics to be established by the Treasury.  
o Analyze the Treasury’s management and operational reports on transactions, positions, 

valuations, cash flows, portfolio characteristics, and counterparties. 
o Analyze the Treasury’s public transparency reports that are available on the Internet. 
o Produce reference prices, pricing curves, and CUSIP-level asset valuations using widely 

accepted software, hardware, and data resources. 
 
The Contractor may be required to provide consulting services such as identifying particular areas of 
specialization for potential staff. These services would be obtained under an optional task line item in the 
contract. In addition, the Contractor will provide a SAS No. 70 Service Organization Type II report, on an 
annual basis, for the services required under this contract. 
 
C.2.1 DATA 
CBO will provide the data necessary for the Contractor to complete assigned tasks. These data will be 
provided to the Contractor subject to any data use agreements between the providers and CBO. The 
Contractor shall be responsible for entering into a separate data use agreement with providers, if 
applicable, in order to receive their data. 
 
Some of the data obtained by CBO may be in a raw form. The Contractor may be tasked with processing 
or slicing the data into a usable form, as well as managing, protecting and updating the data. The 
Contractor may be asked to provide a SAS No. 70 Service Organization Type II report, if available, on an 
annual basis. 
 
C.3 ORGANIZATIONAL QUALIFICATIONS / REQUIRED AND DESIRED KNOWLEDGE 

AND EXPERIENCE FOR CONSULTANTS 
The Contractor shall disclose all potential conflicts of interest, and avoid, mitigate, or neutralize to the 
extent feasible and to CBO’s satisfaction any personal or organizational conflicts of interest that may be 
identified by CBO or the Contractor. 
 
The following knowledge and skills are required for the consultants who will perform work under the 
contract: 
 

 Advanced degree in economics, finance, or other related field; 
 Broad and deep (expert level) knowledge of the financial markets; 


