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Barra Equity Models are recognized for their high quality data and world class research. The Global Total 

Market Equity Model Suite builds on decades of MSCI’s experience in constructing both global equity indexes 

and risk models for the global equity investor. The model introduces Systematic Equity Strategies for the first 

time in a Barra global equity model, in addition to delivering rich global datasets, point-in-time fundamental 

data and factor structures aligned to different investment horizons.  

NEW INVESTMENT INSIGHTS

•	 Enhance alpha generation processes, develop and 

evaluate new strategies using Systematic Equity 

Strategy factors for global equity investing, high-

quality research-based factors and point-in-time 

fundamental datasets.

•	 Measure sensitivity to potentially crowded trades 

using Systematic Equity Strategy factors.

•	 Gain insights into the different business segments of 

a firm with multi-industry exposures. 

•	 Reduce forecasting bias in optimized portfolios using 

Optimization Bias Adjustment.

•	 Estimate a company’s cost of capital for discounted 

cash flow analysis more accurately using predicted 

betas that incorporate Bayesian adjustment techniques. 

A FACTOR STRUCTURE ALIGNED TO MULTIPLE INVESTMENT HORIZONS1

•	 Designed with a focus on portfolio 

construction and reporting

•	 Available in Stable and  

Responsive variants

•	 Includes all styles from the Long 

Term model plus additional factors for 

investment horizons between 1 month 

and 1 year

•	 Ideal for attribution and risk monitoring

•	 Most responsive model in the family 

with a daily forecast horizon

•	 Constructed for short-term trading, 

hedging, and daily risk monitoring

1  The Medium-Term and Trading versions of the model will be released later in 2016

LONG-TERM MEDIUM-TERM TRADING
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RISK MONITORING AND PERFORMANCE ATTRIBUTION

ENRICHED DATASET FOR STRATEGY DEVELOPMENT

•	 Stress-test portfolios with a deep daily model history 

dating back to January 1995, capturing major market 

events over a longer period of time.

•	 Analyze hedging portfolios by accounting for the stocks’ 

dynamic sensitivities to the country and industry factors.

•	 Reduce forward-bias when back testing strategies 

using daily updated point-in-time fundamental data.

•	 Obtain a timelier prediction of risk with Volatility 

Regime Adjustment

•	 Reduce exposure to unintended bets and better 

manage risk budgets by using detailed factor 

exposure information. 

•	 Reduce time-to-market and data management costs in 

alpha research and in building custom risk factors using 

Barra Descriptors and high quality global datasets.
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ABOUT MSCI

For more than 40 years, MSCI’s research-based indexes and analytics have helped the world’s leading investors 

build and manage better portfolios. Clients rely on our offerings for deeper insights into the drivers of performance 

and risk in their portfolios, broad asset class coverage and innovative research. Our line of products and services 

includes indexes, analytical models, data, real estate benchmarks and ESG research. MSCI serves 97 of the top 100 

largest money managers, according to the most recent P&I ranking. For more information, visit us at www.msci.com.
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 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. 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. WITHOUT LIMITING ANY OF THE FOREGOING AND TO THE MAXIMUM 
EXTENT PERMITTED BY LAW, IN NO EVENT SHALL ANY OF THE MSCI PARTIES 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.
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INTEGRATED GLOBAL COVERAGE

•	 87 countries and 72 currencies, including full 

coverage of the MSCI ACWI IMI

The Barra Global Total Market Equity Model Suite is available in: Aegis, Models Direct, BarraOne and  

Barra PortfolioManager.

•	 75,000+ assets, including Depository Receipts, 

Cross‑Listed securities and coverage of equity index 

futures and over 1000 global equity ETFs

Find out more about the Barra Global Total Market Equity Model Suite by calling your MSCI 

representative or contacting us at inquiries@msci.com.


