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MSCI ASEAN INDEXES

Southeast Asia, whose nations are members of the regional organization known as the Association of 

Southeast Asian Nations (ASEAN), has flourished over the past decade with abundant opportunities.  

It is quickly becoming a standalone investment opportunity set. MSCI is poised to help institutional 

investors as they incorporate this into their investment process. As a first step, we have rebranded 

our Southeast Asian index offering to the MSCI ASEAN Indexes.

KEY ATTRIBUTES

•	 Complete coverage of the opportunity set

•	 No gaps and overlaps

•	 Replicable

•	 Clearly defined markets 

BENEFITS FROM REBRANDING

The rebranding and launch of a complete suite of 

MSCI ASEAN Indexes, may allow institutional investors 

to treat ASEAN as a distinct opportunity set with a 

specialized investment approach.

WHY ARE WE REBRANDING?

The ASEAN designation was previously not utilized 

by MSCI for the flagship indexes relating to the 

region. The MSCI Southeast Asia Indexes referred 

specifically to the combined regional Developed and 

Emerging Markets opportunity set. Our new MSCI 

ASEAN Indexes cover Developed, Emerging, and 

Frontier Markets with clear designations for various 

combinations of these three components to meet 

client demands.
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ABOUT MSCI INC.
MSCI is a leading provider of critical decision support tools and services for the global investment community. With 
over 45 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. To learn more, please visit www.msci.com.

The information contained herein may not be reproduced or redistributed without MSCI’s prior approval. Unless expressly licensed by MSCI in writing, it may not be used as a benchmark for portfolio or 
manager performance, as a basis for financial products, or in connection with investment vehicles, or to create any derivative works. None of the information 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””. TO THE MAXIMUM EXTENT PERMITTED BY LAW, 
MSCI Inc. and its subsidiaries make no express or implied warranties or representations and shall have no liability whatsoever with respect to the Information. No regulated use of any MSCI PRIVATE REAL 
ASSETS index in any jurisdiction is permitted without MSCI’s EXPRESS written authorization. The process for applying for MSCI’s EXPRESS WRITTEN authorization can be found on the Index Regulation 
page of MSCI’s website at: https://www.msci.com/index-regulation.
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CUMULATIVE INDEX PERFORMANCE — USD NET RETURNS (NOVEMBER 2006 - MARCH 2019)

INDEX PERFORMANCE — USD NET RETURNS (%) (MARCH 29, 2019)
ANNUALIZED TOTAL RETURN

Index 1 Month 3 Months 1 Year Year to Date 3 Years 5 Years 10 years

MSCI AC ASEAN -0.39 5.04 -5.67 5.04 6.29 1.82 11.76

MSCI ASEAN -0.38 5.26 -6.00 5.26 6.51 1.93 11.77

MSCI EFM ASEAN -0.80 4.87 -5.90 4.87 5.83 1.62 12.25

MSCI EM ASEAN -0.84 4.53 -5.41 4.53 5.49 1.45 12.24

1 Based on Monthly Net Return Data
2 Based on ICE USD LIBOR 1m

The MSCI ASEAN, MSCI EFM ASEAN and MSCI EM ASEAN Indexes were launched on January 12, 2017. The MSCI AC ASEAN Index was launched on July 24, 2006. Data prior to the launch date is 

back-tested data (i.e., calculations of how the index might have performed over that time period had the index existed). There are frequently material differences between back-tested 

performance and actual results. Past performance -- whether actual or back-tested -- is no indication or guarantee of future performance. 

INDEX RISK & RETURN CHARACTERISTICS — USD NET RETURNS (MARCH 29, 2019)

SHARPE RATIO2ANNUALIZED STANDARD DEVIATION1 (%)

Index 3 Years 5 Years 10 Years 3 Years 5 Years 10 Years

MSCI AC ASEAN 11.28 12.57 17.02 0.48 0.13 0.71

MSCI ASEAN 11.25 12.54 16.97 0.50 0.14 0.71

MSCI EFM ASEAN 12.11 12.72 16.73 0.42 0.12 0.74

MSCI EM ASEAN 12.20 12.78 16.83 0.39 0.11 0.74


