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MSCI REAL TIME INDEXES

The MSCI Real Time Indexes History provides a historical picture of global equity market activity for 

approximately 10,000 benchmark indexes, with data available from 2002. The historical data, often 

used by portfolio managers and equity traders, can be used to support the investment process in 

strategy development and back testing.

MSCI Real Time indexes are a unique set of over 

10,000 indexes calculated in real-time.

KEY FEATURES

•	 Global coverage: The indexes provide real-time 

index levels for approximately 10,000 benchmark 

indexes, including MSCI EAFE, MSCI ACWI, MSCI 

Emerging Markets and MSCI World Indexes. 

Additionally Sector, Industry, Value and Growth, 

Factor, Environmental, Social and Governance 

(ESG), and Economic Exposure Indexes are available 

for numerous countries and regions.

•	 Timelines: The indexes are calculated every 60 

seconds from 23:00 GMT to 21:30 GMT. A wide 

range of derivative indexes, calculated every 15 

seconds, are also available, including the MSCI 

Emerging Markets, MSCI EAFE, MSCI Europe, MSCI 

Singapore, and the MSCI Taiwan Index.

•	 Extensive history: Clients interested in obtaining 

a historical picture of global equity market activity 

across regions, sectors, or countries can purchase 

historical data of the Real Time Indexes which is 

available from 2002.

KEY FEATURES

•	 Data quality: Reflects the quality and accuracy that 

is applied to the calculation of all MSCI indexes.

•	 Precision: Fully adjusted for corporate actions 

(stock splits, rights offerings, etc.).

•	 Extensive history: Data available from 2002 

provides a high frequency view of the market over a 

long period of time.

APPLICATION

The historical data of the Real Time Indexes can be 

used for many types of analysis, including:

•	 Developing index based investment strategies built 

around MSCI Global Equity Indexes.

•	 Simulating past performance of a new strategy  

or product.

•	 Conducting historical transaction cost and relative 

performance analysis.
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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.

©2017 MSCI Inc. All rights reserved  |  CFS0917

History Licensing

The datasets are available through rolling history with annual fees. They are also available through perpetual 

license that allows unlimited internal users at applicable locations. 

MSCI RESEARCH BLOG

“Fast-moving Markets: Revisiting the August 2007 Quant Crunch in Real Time,”
published on 2nd August, 2017 highlights how real-time index data may have provided valuable insight during 
a volatile market.

For more information, please contact clientservice@msci.com.
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MSCI USA REAL TIME MSCI USA DAILY

Key Points:

•	 Quantitative equity managers may benefit from factor 

data in real time.

•	 The blog compares the MSCI USA index vs. MSCI USA 

real time index during the liquidity crunch period 

(July 2007 to Aug 2007) and highlight how the return 

volatility was captured in greater detail through the 

real time index

•	 During the August 2007 quant liquidity crunch – now 

about to mark its 10-year anniversary – institutional 

investors underestimated the speed and magnitude of 

losses that took place over very short periods.

•	  As one example in this blog, we use real-time 

indexes to trace how one common equity style – value 

– reacted in the weeks prior to the unfolding crisis.

•	 Value stocks, particularly small-cap value stocks, 

showed signs of stress two weeks before the peak of 

the crisis.


