
MSCI Fixed Income Indexes
Distinct methodologies delivered by the market’s leading 
ESG and climate data provider



Climate-risk and ESG expertise High quality index construction

MSCI applies the same market leading Climate and ESG lens 
as adopted by asset owners to Fixed Income indexes

MSCI Managed Services helps clients with portfolio reporting

High standards in Pricing sources, Governance, Regulation, 
Accuracy, Reliability, Independence and Service

Extensive customization capabilities, both within Fixed 
Income and across asset classes

Bringing our market leading Climate and ESG research and 
data to Fixed Income Indexes 

Delivering both content and tools to analyse it in a seamless 
way, including BarraOne and RiskManager

Applying MSCI index quality hallmarks into Fixed Income 
index space

Ability for you to manage, analyse and report on your entire 
portfolio from data and services all under one roof 

Fully integrated analytics capabilities Multi Asset and customization options
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Here's how we are different



3  

MSCI Fixed Income Suite
MSCI Corporate Bonds ESG Indexes

Our ESG Fixed Income index design is generally consistent with MSCI Equity ESG indexes while resulting in similar bond characteristics such as duration and rating

Our ratings approach focuses on 
Forward-looking financial materiality: We monitor emerging risks & 
opportunities and focus on the issues that are most relevant to a company’s 
core business model.

Alternative data & models: Alternative data helps minimize reliance on 
voluntary disclosure to deliver key insights. Robust models transform 
unstructured data into meaningful signals.

Tech-enabled human insights: We use technology and artificial intelligence 
(AI) to increase the timeliness and precision of data collection and analysis, 
and to check and validate data. Our 200+ strong team of analysts vet, validate 
and transform the data into meaningful insights 

We have launched two Corporate Bond ESG indexes

» ESG Universal  » ESG Leaders

Built-in ESG integration

IG Universal Leaders



Issuance Weighted 

Investment 
Grade

High
Yield

Across Currencies

USD/GBP/EUR/CAD

Solutions

Asset stranding

Op. Trans.

Neutral

Product trans.
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MSCI Corporate Bonds Climate Indexes

Benchmark Climate Change Index

Reduce transition risk
Green opportunity exposure

Net-zero aligned with 2°C 

Climate Transition Index

Alignment with Climate Transition 
Benchmark

Reduced Transition Risk

Paris-aligned Index

Reduce transition risk
High green-tech exposure

Net-zero aligned with 1.5°C 

Climate Change

Piece-wise Linear TILT
Exceeds EU CTB Requirements

The market

Climate Transition

Best in class
Exceeds EU CTB Requirements

Paris Aligned

Climate Optimization
Exceeds EU PAB Requirements

Top 50%: 
Overweight

Exclusions

Bottom 50%: 
underweight

Green
opportunity

Transition risk

Physical risk

1.5° Alignment



MSCI FI Indexes on 
MSCI Analytics Platform
Our index content is supported by extensive analytics capabilities through BarraOne and RiskManager.

MSCI’s multi-asset class solutions cover various types of risk, exposure, sensitivities and stress testing analysis.

For portfolio managers

For risk managers
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Liquidity  
risk

Portfolio 
simulation

Counterparty 
credit risk

Portfolio analysis 
and reporting

Regulatory 
compliance

Risk & 
performance 

attribution

Market risk and 
stress testing

Portfolio 
construction



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.

The process for submitting a formal index complaint can be found on the index regulation page of MSCI’s website at: https://www.msci.com/index-regulation.

About MSCI

The information contained herein (the “Information”) may not be reproduced or redisseminated in whole or in part without prior written permission from MSCI. The Information may not be used to verify or correct other data, to create any derivative works, to create 
indexes, risk models, or analytics, or in connection with issuing, offering, sponsoring, managing or marketing any securities, portfolios, financial products or other investment vehicles. Historical data and analysis should not be taken as an indication or guarantee of any 
future performance, analysis, forecast or prediction. None of the Information or MSCI index or other product or service constitutes an offer to buy or sell, or a promotion or recommendation of, any security, financial instrument or product or trading strategy. Further, none 
of the Information or any MSCI index is 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. MSCI ESG and climate ratings, research and data are produced 
by MSCI ESG Research LLC, a subsidiary of MSCI Inc. MSCI ESG Indexes, Analytics and Real Estate are products of MSCI Inc. that utilize information from MSCI ESG Research LLC. MSCI Indexes are administered by MSCI Limited (UK).The Information is provided “as 
is” and the user of the Information assumes the entire risk of any use it may make or permit to be made of the Information. NONE OF MSCI INC. OR ANY OF ITS SUBSIDIARIES OR ITS OR THEIR DIRECT OR INDIRECT SUPPLIERS OR ANY THIRD PARTY INVOLVED IN 
MAKING OR COMPILING THE INFORMATION (EACH, AN “INFORMATION PROVIDER”) MAKES ANY WARRANTIES OR REPRESENTATIONS AND, TO THE MAXIMUM EXTENT PERMITTED BY LAW, EACH INFORMATION PROVIDER HEREBY EXPRESSLY DISCLAIMS ALL 
IMPLIEDWARRANTIES, INCLUDING WARRANTIES OF MERCHANTABILITY AND FITNESS FOR A PARTICULAR PURPOSE. WITHOUT LIMITING ANY OF THE FOREGOING AND TO THE MAXIMUM EXTENT PERMITTED BY LAW, IN NO EVENT SHALL ANY OF THE INFORMATION 
PROVIDERS HAVE ANY LIABILITY REGARDING ANY OF THE INFORMATION FOR ANY DIRECT, INDIRECT, SPECIAL, PUNITIVE, CONSEQUENTIAL (INCLUDING LOST PROFITS) OR ANY OTHER DAMAGES EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH DAMAGES. The 
foregoing shall not exclude or limit any liability that may not by applicable law be excluded or limited. Privacy notice: For information about how MSCI collects and uses personal data, please refer to our Privacy Notice at https://www.msci.com/privacy-pledge.
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