
 
MSCI Australia 200 Index

The MSCI Australia 200 Index is designed to reflect the performance of the largest 
200 companies of the domestic Australia equity market. The index uses minimum size, 
liquidity and float requirements to limit its constituents to the 200 largest and most 
tradable Australian companies. MSCI Australia 200 covers approximately 87% of the 
Australian equity universe market capitalisation.

First launched in 1969, the MSCI Global Equity Indices now cover over 70 countries across developed, emerging and frontier markets. 
Today, MSCI calculates over 120,000 daily indices which serve as critical global equity performance benchmarks and research tools, and as the 
basis for various tradeable financial products in markets around the world.  With more than 40 years of expertise in index construction and a deep 
understanding of the world’s financial markets, MSCI indices help investors capture meaningful segments of domestic and global equity markets.

Index Performance (%) (Nov 30, 2010)

							       Annualised	  
Index Returns	 1 Mo	 3 Mo	 YTD	 1 Yr	 3 Yr	 5 Yr		  10 Yr	 Since Base Date
								        (May 2000)

Total Returns	 -1.14	 5.46	 -2.27	 1.39	 -6.67	 4.32	 7.89	 8.36
Price Returns	 -1.72	 4.15	 -6.20	 -2.83	 -10.99	 -0.20	 3.48	 3.94

Annualised Risk1 (%) (Nov 30, 2010)

	 1 Yr	 3 Yr	 5 Yr	 10 Yr	 Since Base
					     Date (May 2000)

Total Returns	 14.41	 18.82	 16.06	 13.57	 13.52 
Price Returns	 14.25	 18.63	 15.92	 13.48	 13.41
1 Standard deviation of monthly returns.

Index Fundamentals
Dividend Yield (%)	 4.23
P/E (trailing 12-mo.)	 17.10
P/E (forward 12-mo.)	 12.40
P/B	 1.95
IBES Long-Term EPS Growth Forecast (%)	 17.01

Cumulative Performance (May 2000 – Nov 2010)
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About MSCI

MSCI is a leading provider of investment decision support tools to investors globally, including asset managers, banks, hedge funds and pension funds. MSCI products and services include indices, portfolio risk and performance analytics, 
and governance tools. 
 
The company’s flagship product offerings are: the MSCI indices which include over 120,000 daily indices covering more than 70 countries; Barra portfolio risk and performance analytics covering global equity and fixed income 
markets; RiskMetrics market and credit risk analytics; ISS governance research and outsourced proxy voting and reporting services; FEA valuation models and risk management software for the energy and commodities markets; and 
CFRA forensic accounting risk research, legal/regulatory risk assessment, and due-diligence. MSCI 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. 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 INC. OR ANY OF ITS SUBSIDIARIES OR ITS OR 
THEIR DIRECT OR INDIRECT SUPPLIERS OR ANY THIRD PARTY INVOLVED IN THE MAKING OR COMPILING OF THE INFORMATION (EACH, AN “MSCI PARTY”) MAKES ANY WARRANTIES OR REPRESENTATIONS AND, TO THE MAXIMUM 
EXTENT PERMITTED BY LAW, EACH MSCI 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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www.msci.com/australia    clientservice@msci.com

Sector Weights 

The MSCI Australia 200 Index selects its constituents from the broad MSCI Australia Investable Market 

Index and excludes foreign companies listed on the Australia Stock Exchange. The index is reviewed on a 

quarterly basis in February, May, August and November. At each quarterly rebalancing, buffer rules apply 

to help maintain index stability and minimize turnover.

Index Methodology
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Index Constituent Characteristics
Number of Companies	 200
	 Adj Mkt Cap (Billion AUD)

Index	 1057.24
Average	 5.37
Largest	 143.44
Smallest	 0.25
Median	 1.26
Top 10 Companies % Weight	 51.99%

Top 10 Constituent 
Company	 Adj Mkt Cap	 Index Weight	 Sector Weight	 GICS® Sector
	 (Million AUD)

BHP Billiton Ltd         	  143,438.9 	 13.57%	 47.67%	 Materials
Commonwealth Bank        	  74,772.5 	 7.07%	 18.67%	 Financials
Westpac Banking          	  63,623.6 	 6.02%	 15.88%	 Financials
ANZ Banking Group        	  57,409.5 	 5.43%	 14.33%	 Financials
National Australia Bank  	  49,739.3 	 4.70%	 12.42%	 Financials
Rio Tinto Ltd            	  35,823.7 	 3.39%	 11.91%	 Materials
Woolworths Ltd           	  33,250.3 	 3.14%	 35.56%	 Cons Staples
Wesfarmers               	  31,622.3 	 2.99%	 33.82%	 Cons Staples
Newcrest Mining          	  30,311.9 	 2.87%	 10.07%	 Materials
Telstra Corp             	  29,720.3 	 2.81%	 98.67%	 Telecom Srvcs

MSCI Australia 200 Index

Index Real Time Tickers
	 Bloomberg	 Reuters

Index – Price Return	 MSCI2H	 .MIAU000ljPAU

Index – Total Return	 MSCI2HG	 .MIAU000ljGAU 

Index – Net Return	 MSCI2HN	 .MIAU000ljNAU 
(w. Divs less withholding tax)
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