
Optimizer & DataConnect

BarraOne Optimizer

The BarraOne Optimizer provides a powerful tool for the 

construction and rebalancing of portfolios. The Optimizer 

takes full advantage of the Barra Integrated Model, allow-

ing for the optimization of single country, regional, and 

global portfolios across multiple asset classes. Flexible, 

customized constraints allow you to control portfolio char-

acteristics with unprecedented precision.

Key Benefits

Power—Simultaneously consider the complex relation-

ships between risk, return and turnover.

Optimize portfolios across asset  

classes and markets

The BarraOne Optimizer can 

incorporate your own proprietary 

expected returns and customized 

portfolio constraints with Barra’s 

industry-leading risk forecasts 

to produce consistently superior 

portfolios.

Comprehensive decision support

Precision—Constrain portfolios along any combination 

of Barra or user-defined characteristic or groups. 

Detail—Build superior portfolios with an eye to the 

unique sources of risk in each of 56 local markets.

Insight—Compare optimized with initial portfolios, and 

determine what parameters may be limiting your optimi-

zation. Easily adjust optimization settings and generate a 

new optimal portfolio based on your analysis.

Convenience—One click to export trades and trade 

summary for execution.

The BarraOne Optimizer helps you align portfolios precisely with your intentions. 



BarraOne DataConnect

With BarraOne DataConnect, you can automate 
the process of importing portfolio holdings and 
other asset data into BarraOne. In addition, you 
can run report jobs, download them to a local hard 
drive or network, and even choose to distribute 
them via email. Data uploads, report jobs, and 
downloads can be scheduled to automatically  
occur at a time that you choose.  

Key Benefits

Convenience—Refresh portfolio data as often as 
you like with an easy-to-use, wizard- based work-
flow. Run any BarraOne reports automatically, as 
soon as your portfolio data is updated.

Customized, automated  

data maintenance 

MSCI Barra’s profes-

sional services team can 

customize BarraOne 

DataConnect to work with 

your own accounting and 

data systems. You can also 

manually import holdings 

or change the import 

schedule at any time.

Integration Flexibility—BarraOne DataConnect can 
work with any portfolio accounting or back-office system 
and includes monitoring capabilities for system admin-
istrators. In addition, all the capabilities included in the 
user interface are also included in ‘command line’,  
which is a preferred IT format.

Productivity—Portfolio holdings and data are 
automatically formatted and imported, ready for your 
analysis. With less data maintenance to worry about,  
you have more time to spend on investment decisions 
and analysis.

BarraOne DataConnect integrates with accounting and legacy data systems,  
letting you focus on the business of managing your investments.
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About MSCI Barra
MSCI Barra is a leading provider of investment decision support tools to investment institutions worldwide. MSCI Barra products include indices and portfolio risk and 
performance analytics for use in managing equity, fixed income and multi-asset class portfolios.The company’s flagship products are the MSCI International Equity 
Indices, which include over 120,000 indices calculated daily across more than 70 countries, and the Barra risk models and portfolio analytics, which cover 56 equity and 
46 fixed income markets. MSCI Barra is headquartered in New York, with research and commercial offices around the world. 

The information contained herein (the “Information”) may not be reproduced or redisseminated in whole or in part without prior written permission from MSCI Barra. The 
Information may not be used to verify or correct other data, to create indices, 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 MSCI index or other product or service 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. 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, BARRA, FEA, 
ANY OF THEIR AFFILIATES OR THEIR DIRECT OR INDIRECT SUPPLIERS OR ANY THIRD PARTY INVOLVED IN THE MAKING OR COMPILING OF THE INFORMATION 
(EACH, AN “MSCI BARRA PARTY”) MAKES ANY WARRANTIES OR REPRESENTATIONS AND, TO THE MAXIMUM EXTENT PERMITTED BY LAW, EACH MSCI BARRA 
PARTY HEREBY EXPRESSLY DISCLAIMS ALL IMPLIED WARRANTIES, INCLUDING WARRANTIES OF MERCHANTABILITY AND FITNESS FOR A PARTICULAR PURPOSE. 
The foregoing shall not exclude or limit any liability that may not by applicable law be excluded or limited, including without limitation (as applicable), any liability to the 
other party for death or personal injury to the extent that such injury results from the negligence or wilful default of itself, its servants, agents or sub-contractors. 
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