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TOPIC: Developing Tools for Risk Measurement and Monitoring 

The OFR provides certain financial information to industry participants and the public, to increase market 
transparency and facilitate research on the financial system. For example, the OFR publishes four financial stability 
monitoring tools on its website. We are interested in input on the financial stability monitoring gaps the OFR can fill 
through the development of additional public-facing financial stability monitors. 

 
QUESTIONS 

1. Is there a gap in financial stability risk management and monitoring that needs to be filled through development 
of a new monitor or monitors?  

2. If a new public-facing monitor is needed, does the underlying data exist to support these monitors or are there 
data gaps we need to fill? 

 

Short-term Funding Monitor 

Daily 
 

This monitor presents curated charts that provide 
insights into different dimensions of how short-term 
funding markets are functioning, broken down into four 
categories: collateral, tenor, volume, and rates. 

Financial Stress Index 

Daily 
 

This index is a daily market-based snapshot of stress in 
global markets. The OFR Financial Stress Index is pos- 
itive when stress levels are above average and negative 
when stress levels are below average. 

Current Monitoring Tools 

https://www.financialresearch.gov/financial-stress-index/
https://www.financialresearch.gov/short-term-funding-monitor/


U.S. Money Market Fund Monitor 

Monthly 
 

This monitor tracks the investment portfolios of mon- 
ey market funds by funds’ asset types, investments in 
different countries, counterparties, and other charateris- 
tics. 

Bank Systemic Risk Monitor 

Quarterly 
 

This monitor presents key measures of systemic risks 
posed by the largest banks, including systemic-impor- 
tance scores for international and U.S. banks, the OFR’s 
Contagion Index, and more. 

https://www.financialresearch.gov/money-market-funds/
https://www.financialresearch.gov/bank-systemic-risk-monitor/
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