MSCI Strategy Explorer

Transforming investment trends into transparent, investable strategies

The MSCI Strategy Explorer is an Al-enabled
solution that helps clients transform investment
ideas into portfolios, baskets, or indexes — faster
and more transparently. Powered by an LLM-
driven workflow, Strategy Explorer calculates
strategy exposures by linking company business
segments to investment themes.

A thematic investment strategy seeks to identify
companies linked to a trend or investment idea
through their business activities. MSClI’s Strategy
Exposure (SE) is a revenue-based metric that
measures the economic link between a company
and a given theme, calculated as the aggregate
percentage of a company’s revenue from business
segments associated with the strategy.

Interested in MSCI Strategy Explorer? Contact us

[[_E Key Features

Capture and customize ideas: Go beyond
traditional sector and factor classifications —
Strategy Explorer can model exposures across
market trends, disruptive technologies, and macro
themes.

Web app: A unique tool that enables iterative
ideation, methodology evaluation, index and
portfolio analysis.

Transparency: Direct company-to-strategy
mapping with clear in-scope/out-of-scope logic
makes results auditable and client-ready.

Built on proven data quality: Leverages MSClI’s
enriched company and segment data, validated
with Al-driven quality checks.

Flexible: Extends naturally to other company
information — filings, news, or earnings transcripts
can all leverage the same workflow.

Explore Strategy Explorer

Key Benefits

e Fasterideation: Build and refine new strategies
quickly with transparent outputs.

« Deeperinsights: Understand company-level
exposures and narratives across fundamentals
and sub-themes.

« Customizable: Tailor themes and sub-themes
to client-specific needs and evolving market
trends.

« Speed to market: Accelerate innovation for
thematic and custom strategies.

« Decision support: Use exposures to simulate
portfolios, run analytics, and assess risk/return
trade-offs.

» Sales advantage: Transparent mapping
between companies and strategies simplifies
communication and client engagement.


https://www.msci.com/contact-us?form_referral_page=
https://www.msci.com/indexes/category/custom-indexes

MSCI &

~~\ Use Cases: Trusted by MSCI
il research, now available to clients

The Strategy Explorer is the same tool that MSCI’s
Research team relies on for thematic and custom
index construction. It is now available directly to
clients, enabling you to:

»  Systematically model exposures to investment
themes and sub-themes

@ How Strategy Explorer enhances
thematic exposure modeling
* Replaces keyword-driven relevance scoring
with Al-based inference

* Improves transparency at the sub-theme and
company segment level

* Enables consistent exposure modeling across
standard and custom indexes

MSCI STRATEGY EXPLORER

Who this is for

Asset managers seeking to launch
differentiated thematic products

Sell-side structuring desks looking to build
and validate thematic baskets and structured
products

Asset owners for portfolio management,

» Select securities transparently, aligned to .
clearly defined theme criteria

» Accelerate development of custom indexes for
ETF and structured product launches

* Evolve and refine thematic index
methodologies with enhanced support

The Strategy Explorer enables clients to deliver more transparent, flexible, and scalable thematic and
custom index solutions by combining trusted data with Al-driven exposure modeling, helping clients bring

innovative index strategies to market with confidence.

About MSCI

MSCI (NYSE: MSCI Inc.) strengthens global markets by connecting participants
across the financial ecosystem with a common language. Our research-based data,
analytics and indexes, supported by advanced technology, set standards for global

investors and help our clients understand risks and opportunities so they can make
better decisions and unlock innovation. We serve asset managers and owners,
private-market sponsors and investors, hedge funds, wealth managers, banks,
insurers and corporates.

To learn more, please visit | www.msci.com.

Supports rapid iteration during index design
and client collaboration

investment implementation, performance
analysis, and governance oversight

« Clients requiring transparent, auditable
thematic methodologies

Explore how the MSCI Strategy Explorer underpins

One — Speak with your MSCI representative
Contact us

Notice & disclaimer

The data, data feeds, databases, reports, text, graphs, charts, images, videos, recordings, models, metrics, analytics, indexes,
assessments, ratings, scores, software, websites, products, services and other information delivered in connection with

this notice (the “Information”): (a) are proprietary information of MSCI and its suppliers, (b) may not be used for commercial
purposes without prior written permission from MSCI Inc. or its affiliates (“MSCI”), and (c) are not investment advice and must
not be relied on as such. The Information and its use are further subject to the disclaimer at https://www.msci.com/ legal/
notice-and-disclaimer. As detailed therein, MSCI AND ITS SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES OF
MERCHANTABILITY, FITNESS FOR A PARTICULAR PURPOSE OR OTHERWISE WITH RESPECT TO THE INFORMATION HEREIN
AND DISCLAIM ALL LIABILITY TO THE MAXIMUM EXTENT PERMITTED BY LAW. For information about how MSCI collects and
uses personal data, refer to https://www.msci.com/privacy-pledge.

©2026 MSCI Inc. All rights reserved | CD00470

index construction and is accessible as a tool on MSCI


https://www.msci.com/contact-us#/contact-sales?interest=real_assets
http://www.msci.com
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