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Daily Trends in Yields, Equity Returns, FX
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Monthly Trends in Yields, Equity Returns, FX
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Daily & Monthly US Corporate Spreads vs Equities
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Euro Corporate and Sovereign Spreads vs Equities
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Drilldown: G4 Government Bonds and
Rates 

 



Government Nominal Yield Curves
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Government Yields: 1-Day Changes (Nominal)*
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Government Yields: 1-Week Changes (Nominal)*
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Government Yields: 1-Month Changes (Nominal)*
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1-Month Forward Rates on Futures and Overnight Index
Swaps 
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US Breakeven Inflation and Real Yields
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US Government Yields: Nominal, Real and BEI
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4-Year Trends in Government Yields and Inflation
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Long-Run Trends in Yields and Inflation
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Drilldown: Credit

 



Spread Term Structure: BBB Corporates & Sovereigns
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4-Year Spread Trends on Corporates & Euro / EM Sovereigns
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Long-Run Trends in Spreads
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China Government Bond Drilldown
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Volatilities, Correlations, FX

 



Trends in Yield and Return
Volatilities 
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Trends in Correlations and Yield Curve
Slope 
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FX Trends
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Historical Inflation and GDP

 



US Inflation: Annual and Monthly (CPI and PCE)
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Global Inflation: Annual
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GDP
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Appendix



Data Sources

Yields and Spreads 
MSCI zero coupon yield and spread curves 

Indexes 
MSCI USA Index, MSCI World ex USA Index, MSCI Europe Index, 
MSCI China, MSCI Emerging Market Index 

Relative Strength of Currencies 
MSCI 

Inflation and GDP 
OECD, Eurostat, UK Office of National Statistics, Cabinet Office of Japan, 
US Bureau of Economic Analysis, US Bureau of Labor Statistics, 
National Bureau of Statistics China 
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About MSCI

MSCI is a leading provider of critical decision support tools and services for the
global investment community. With over 50 years of expertise in research, data
and technology, we power better investment decisions by enabling clients to
understand and analyze key drivers of risk and return and confidently build more
effective portfolios. We create industry-leading research-enhanced solutions that
clients use to gain insight into and improve transparency across the investment
process. To learn more, please visit www.msci.com . 
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Contact us

AMERICAS EUROPE, MIDDLE EAST & AFRICA ASIA PACIFIC 

Americas + 1 888 588 4567 * 

Atlanta + 1 404 551 3212 

Boston + 1 617 532 0920 

Chicago + 1 312 675 0545 

Monterrey + 52 81 1253 4020 

New York + 1 212 804 3901 

San Francisco + 1 415 836 8800 

São Paulo + 55 11 3706 1360 

Toronto + 1 416 628 1007 

* = toll free 
msci.com 
clientservice@msci.com 
esgclientservice@msci.com 

Cape Town + 27 21 673 0100 

Frankfurt + 49 69 133 859 00 

Geneva + 41 22 817 9777 

London + 44 20 7618 2222 

Milan + 39 02 5849 0415 

Paris 0800 91 59 17 * 

China North 10800 852 1032 * 

China South 10800 152 1032 * 

Hong Kong + 852 2844 9333 

Mumbai + 91 22 6784 9160 

Seoul 00798 8521 3392 * 

Singapore 800 852 3749 * 

Sydney + 61 2 9033 9333 

Taipei 008 0112 7513 * 

Thailand 0018 0015 6207 7181 * 

Tokyo + 81 3 5290 1555 
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None of the Information constitutes an offer to sell (or a solicitation of an offer to buy), any security, financial product or other investment vehicle or any trading strategy. 

It is not possible to invest directly in an index. Exposure to an asset class or trading strategy or other category represented by an index is only available through third party investable instruments (if any) based on that index. MSCI does not issue, sponsor, endorse, market,
offer, review or otherwise express any opinion regarding any fund, ETF, derivative or other security, investment, financial product or trading strategy that is based on, linked to or seeks to provide an investment return related to the performance of any MSCI index (collectively,
“Index Linked Investments”). MSCI makes no assurance that any Index Linked Investments will accurately track index performance or provide positive investment returns. MSCI Inc. is not an investment adviser or fiduciary and MSCI makes no representation regarding the
advisability of investing in any Index Linked Investments. 

Index returns do not represent the results of actual trading of investible assets/securities. MSCI maintains and calculates indexes, but does not manage actual assets. Index returns do not reflect payment of any sales charges or fees an investor may pay to purchase the
securities underlying the index or Index Linked Investments. The imposition of these fees and charges would cause the performance of an Index Linked Investment to be different than the MSCI index performance. 

The Information may contain back tested data. Back-tested performance is not actual performance, but is hypothetical. There are frequently material differences between back tested performance results and actual results subsequently achieved by any investment strategy. 

Constituents of MSCI equity indexes are listed companies, which are included in or excluded from the indexes according to the application of the relevant index methodologies. Accordingly, constituents in MSCI equity indexes may include MSCI Inc., clients of MSCI or
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MSCI receives compensation in connection with licensing its indexes to third parties. MSCI Inc.’s revenue includes fees based on assets in Index Linked Investments. Information can be found in MSCI Inc.’s company filings on the Investor Relations section of
www.msci.com. 

MSCI ESG Research LLC is a Registered Investment Adviser under the Investment Advisers Act of 1940 and a subsidiary of MSCI Inc. Except with respect to any applicable products or services from MSCI ESG Research, neither MSCI nor any of its products or services
recommends, endorses, approves or otherwise expresses any opinion regarding any issuer, securities, financial products or instruments or trading strategies and MSCI’s products or services are not intended to constitute investment advice or a recommendation to make (or
refrain from making) any kind of investment decision and may not be relied on as such. Issuers mentioned or included in any MSCI ESG Research materials may include MSCI Inc., clients of MSCI or suppliers to MSCI, and may also purchase research or other products or
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