
February 28, 2017:   

Effective immediately, the Systemic Risk Indicator is constructed using implied volatilities derived from 
Chicago Board of Options Exchange’s (CBOE) Livevol data based on an improved methodology (see 
Model Documentation for details).  This change is applied retroactively.  Historical releases and Model 
Documentation can be found through the official webpage on the Systemic Risk Indicator, or click here.   

 

https://www.clevelandfed.org/%7E/link.aspx?_id=09AC7CD8006847FC9F1819BAD77152D4&_z=z

