Financial Stress Index and
Components

Package stressr provides convenient access to the financial stress index data made
available by the Federal Reserve Bank of Cleveland. The package provides data
download functions and some representative plots along the same categories as provided
by the bank. See the terms of use for these data provided by the FRB.

The web service data are labeled XLS but are actually HTML format. The query functions
parse this HTML into an xts daily time series.

Cleveland Financial Stress Index

This particular plot has the option to show the graded regions for low, normal, moderate,
and significant stress indications. We use the bank's thresholds as specified at the web
site.

require(stressr)
## Loading required package: stressr
require(lattice)
## Loading required package: Tattice

idx <- getStressIndex()
xyplot(idx)

## Loading required package: xts
## Loading required package: zoo

## Attaching package: 'zoo
## The following objects are masked from 'package:base':

## as.Date, as.Date.numeric


http://www.clevelandfed.org/utilities/terms_of_use.cfm?DCS.nav=Footer
http://www.clevelandfed.org/research/data/financial_stress_index/index.cfm




Financial Stress Index
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Source: Federal Reserve Bank of Cleveland

Component Summary Report

Once we fetch the component data we can reuse the data to avoid multiple queries when
using subsets of that data for presentation.

Ccs <- getComponentSummary ()
xyplot(cs)
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Source: Federal Reserve Bank of Cleveland

xyplot(cs,scales=Tist(y="same"))
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Source: Federal Reserve Bank of Cleveland

stressLineChart(cs,"2007/")
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stressAreacChart(cs,"2007/")



Components of the CFSI - Summary (Stacked)
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Equity Markets

cs <- getEquityMarkets(cs)
xyplot(cs)
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stressAreacChart(cs,"2007/")
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Funding Markets

cs <- getFundingMarkets(cs)
xyplot(cs)
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Source: Federal Reserve Bank of Cleveland

xyplot(cs,scales=1list(y="same"))
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stressLineChart(cs,"2007/")
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stressAreacChart(cs,"2007/")



Funding Markets (Stacked)
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Credit Markets

cs <- getCreditMarkets(cs)
xyplot(cs)
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xyplot(cs,scales=1list(y="same"))

2015




0 = R W od On D = R W &

o = P oW & oo

Credit Markets

i
LIQUIDITY SPREAD

a
IJ' 'umf\-'uv"*"ww
P_WJ' o JM
jh/\l"‘b\‘\uumm f
COVERED INTEREST SPREAD

\A
e e i o a

1 L ke s 1 r’ﬁII 4 e,
#‘I J ﬂh’q’ 1&’%,,1U . "v"'fr‘j\'“"" Wy it

bV e

COMMERCIAL PAPER - T-BILL SPFREAD

i a4l y
i |qu| f J" | |I | Illll _.'!r' q'f "'.' -‘n,l ” I -F""*"’*
vn fiﬂﬁ?q% (R VA

|'I [ ':‘; i”f!llll i'IHrII-”'F Iilrnl 4 |L
ful ¥ ol i |
4k}ﬁ3*ﬁﬁﬂr iﬂq%ﬁ%*ﬁ%aﬁﬂﬁJ

B

TREASURY YIELD CURVE SPREAD

CORPORATE BOND SPREAD

1985 2000 2005 200

Source: Federal Reserve Bank of Cleveland

stressLineChart(cs,"2007/")

205

(= R L L R |

(=T T



Credit Markets

LIQUIDITY SPREAD e —— COMMERCIAL PAPER - T-BILL SPFREAD  ———
COVERED INTEREST SPREAD = TREASURY YIELD CURVE SPREAD

CORPORATE BOND SPREAD

2008 2010 2M2

Source: Federal Reserve Bank of Cleveland

stressAreacChart(cs,"2007/")




Credit Markets (Stacked)

CORPORATE BOND SPREAD COMMERCIAL PAPER - T-BILL SPREAC W LIQUIDITY SPREADT W
TREASURY YIELD CURVE SPREAD COVERED INTEREST SPREAD u

moo
i \/V |
é | I‘.i:‘.t_: ..

| LS ol 2l : 3 '.---

g

T T T
2ona 2010 2012 2014

Source: Federal Reserve Bank of Cleveland

Foreign Exchange Markets

Ccs <- getForeignExchangeMarkets(cs)
xyplot(cs)
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stressLineChart(cs,"2007/")
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Real Estate Markets

cs <- getRealEstateMarkets(cs)
xyplot(cs)
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xyplot(cs,scales=list(y="same"))
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stressLineChart(cs,"2007/")
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Securitization Markets

Ccs <- getSecuritizationMarkets(cs)
xyplot(cs)
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