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1. What Is the MSCI Connector?

MSCI Connector gives you direct access to MSCI data from within Claude. Using the Model Context
Protocol (MCP), Claude connects securely to MSCI's content and retrieves entitlement-controlled
information in response to your questions.

MCP tools available, each covering a distinct data domain:

Capability What You Can Ask

MSCI IndexAl Insights™ Query MSCI index performance, constituents, factor analytics, and
("IndexAl Insights”) methodology documentation

Benchmark private capital funds using IRR, TVPI, DPI, and other

MSCI Private Capital . .
performance measures across vintages, geographies, asset classes, and

Intel (PCI

ntel (PCI) fund sizes

Total Plan Manager Access portfolio holdings, performance, transparency, liquidity, and cash
(TPM) flow data across public and private markets

Query direct property, property fund, infrastructure and debt fund index
performance across global markets, including headline performance

MSCI Real Assets Index (Total Return, Capital Growth, Income Return) and underlying

Index Intel . . .
( ) fundamentals with sector, geographic and asset characteristic
breakdowns.
Explore and assess companies on key sustainability and climate metrics -
MSCI Sustainability & Sustainability ratings, scores & data, controversies, business involvement
Climate Al Insights screening, and emissions — all through natural language — enabling faster
decision making. Currently released as Beta version.
MSCI Al Portfolio Ask natural language questions about portfolio risk, factor exposures and
Insights portfolio trends, grounded in your entitled MSCI Al Portfolio Insights data.

Each tool connects securely to MSCI to access, analyze and interact with MSCI data that matches
your existing entitlements. The tools can be used independently or in combination within the same
conversation based on your entitlements.

© 2026 MSCI Inc. All rights reserved. Page 3 of 30



M S < : I ég? MSCI Connector | June 2026
?

2. What's Available?

2.1 IndexAl Insights

Through conversational interaction, you can ask plain-language questions about index performance,
exposures, constituents and methodologies and get insights that are grounded directly in MSCl's
proprietary data.

Capability What You Can Ask

Performance "Show me year-to-date performance of the MSCI Emerging Markets Index in USD."

Constituents "What are the top 10 securities by weight in the MSCI World Core Multi-Factor Index?"

Methodology "What are the differences between MSCI ACWI Quality and MSCI ACWI Momentum?"

"Draft a one-page comparison of the MSCI World Index and MSCI USA Index for our

Comparison .
quarterly review.

"Plot performance of MSCI World Core Multi-Factor Index vs MSCI World Index over

harti
Charting the last 3 years."

Index Performance: Index levels, returns (price, gross, net), and fundamental ratios (P/E, P/B,
dividend yield).

Constituents & Securities: Security-level composition data: constituent weights, country/sector
breakdowns, market cap, fundamentals, and valuation ratios.

Proprietary Datasets & Analytics: FaCS factor scores (Value, Momentum, Quality, Size, Volatility,
Yield, Growth), plus Sustainability and Climate metrics.

Corporate Actions: Dividends, splits, mergers, spin-offs, and rights issues, including their impact on
index additions, deletions, and weight changes.

Index Methodology: Rules governing index construction from public MSCI methodology
documents: eligibility criteria, rebalancing, and how derived indexes inherit rules from parent
indexes.

© 2026 MSCI Inc. All rights reserved. Page 4 of 30
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2.2 Private Capital Intelligence (PCI) — Fund Benchmarking

PCI provides universe analytics for private capital funds, drawing on the MSCI PCI database. You can
filter by geography, asset class, vintage, industry, fund size, and vehicle type.

Capability What You Can Ask

Perf
erformance "Show me median IRR and TVPI for US Buyout funds, vintages 2015-2020."
benchmarks
Asset class " . "
. Compare IRR across Venture Capital, Buyout, and Infrastructure.
comparison
Geographic " . . : "
. What is the pooled IRR for European private equity funds?
analysis
Time series "How has DPI for US Buyout funds changed over the last 5 years?"
Fund size filter "Show IRR for large-cap buyout funds over $5B."

Available measures: IRR (including 1yr, 3yr, 5yr, 10yr, 15yr, 20yr periods), TVPI, DPI, RVPI,
Distributions, Net Cash Flow, Paid-in Capital, Valuation, and more.

Filters: Asset class (Equity/Buyout, Equity/VC, Debt, Real Assets, etc.), Geography, Vintage year,
Industry, Fund size (min/max), Vehicle type (Fund or Fund-of-Funds).

2.3 Total Plan Manager (TPM) - Portfolio Analytics

Total Plan Manager connects to surface portfolio-level data across public and private markets. It is
designed for investors who need a unified view of holdings, exposures, and liquidity across the portfolio.

Capability What You Can Ask

Holdings & positions "What are my current equity holdings across public and private markets?"

Performance "Show portfolio performance vs benchmark over the trailing 12 months."

Exposure analysis "What is my sector and geographic exposure, including look-through to private

assets?"
Liquidity & cash flow "Show my forecasted private capital cash flows for the next 4 quarters.”
Risk factors "What are my risk factor exposures via MSCI models?"

© 2026 MSCI Inc. All rights reserved. Page 5 of 30
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Market Data: FX rates, index returns and constituents, security-level returns, fundamentals, and
reference data (including country, security name, and issuer).

Transparency Data: Securities held by a fund on a given date and their % weight in the fund.

Valuations/Transactions Data: Investor letters, SMA statements, custodian feeds, GP reports,
valuations, transactions, across both transparent and opaque positions.

2.4 Real Assets Index — Real Asset and Fund Performance

The Real Assets Index MCP connects to MSCl's Real Assets Index Intel database, covering asset and
fund performance across real asset types, sectors, asset characteristics and markets globally. Access to
Infrastructure and Real Estate Debt investment dataset are subject to separate licenses. Through
conversational interaction you can query time-series performance and underlying drivers.

Capability What You Can Ask

"What was the top quartile 10-year annualised Net Total Return for

Fund Performance vehicles in the US ACOE Fund Index?"

Property/Asset "Show me Total Return, Capital Growth, and Income Return for the UK
Performance Quarterly Property Index over the last five years.”

Property sector "Break down Total Return by Office, Retail, and Industrial for the France
breakdown Annual Property Index.”

"Compare Total Return between the Australia, Canada and US Quarterly

G hi i
eographic comparison property indexes for All Property.”

Time series & market "What was the peak annual Income Return for European Offices in the
benchmarking last 10 years, and when did it occur?”

Available Measures

Fund Performance: Net Total Return (Capital/Income Split), Gross Total Return (Capital/Income
Split), NAV, GAV, Cash %, Debt %, Fund to Asset reconciliation.

Property Performance: Total Return, Capital Growth, Income Return, Yield, Capital Growth
Decomposition, Capital Expenditure, Capital Expenditure per m?/ft?, Net Operating Income Growth,
Market Rental Value Growth, Rent ft2/m?, Vacancy Rate.

© 2026 MSCI Inc. Al rights reserved. Page 6 of 30
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2.5 Sustainability & Climate Al Insights (S&C Al Insights)

Explore and assess companies on key sustainability and climate metrics — Sustainability ratings, scores &
data, controversies, business involvement screening, and emissions, all through natural language to
enable faster decision making. We are continuously expanding the number of datasets included, with
more sustainability & climate datasets being added throughout second half of 2026.

To view sustainability and climate related disclosures mandated under the EU ESG Rating Activities
Regulation (Regulation (EU) 2024/3005) while using the MCP, please visit
www.msci.com/legal/sustainability-and-climate-resources-and-disclosures for methodology and
organizational disclosures and one.msci.com/home for rating level disclosures.

Capability What you can do

Discover MSCI Sustainability and Climate factors, understand
methodology.

Get MSCI Sustainability and

. "How does MSCI flag an issuer for weapons involvement?”
Climate Taxonomy

"How do I interpret the difference between a company’s overall MSCI
controversy score and the individual pillar controversy scores?”

Retrieve company's Sustainability and Climate factors like ESG ratings,
active controversies and flags or emissions data. Analyze company'’s
Get MSCI Sustainability and performance, compare with other companies and create visuals

Climate Data "Are there any severe controversy cases as per MSCI under the
environment pillar for CORTEVA, INC.?"

"Summarize Tata steel's Sustainability profile”

Get coding guidance for integrating MSCI Sustainability & Climate data.
Receive Python snippets, endpoint details, and implementation

Get MSCI Sustainability and patterns tailored to your workflow

Climate API integration help ) ) ) o
"Help me with the python code to integrate with MSCI's emissions

factors for a company”

2.6 MSCI Al Portfolio Insights

Connect to your entitled MSCI Al Portfolio Insights data directly from your Al assistant. Through
conversational interaction, you can ask natural language questions about portfolio risk, factor exposures
and portfolio trends. This includes the questions you would ask through the AskMSCI chat agent in MSCI
ONE, without needing to open the interface.

Important: Supported analysis types are Market Risk, Equity Factor Risk and MAC Factor Risk.
Questions related to other analysis types or report types will return error.

© 2026 MSCI Inc. All rights reserved. Page 7 of 30
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Capability What You Can Ask

Analysis & Insights "What is the top risk contributor for [portfolio name] as of [date]?"
Time Series & Trends “Show me the tracking error trend for [portfolio name] over the last quarter.'
Portfolio Exploration "Which portfolios in [group name] have the highest tracking error?"

Charting & Visualization  "Plot the momentum factor exposure for [portfolio name] as a chart."

For more information on available tools, query workflow and what you can ask, refer to the MSCI Al
Portfolio Insights MCP section in the MSCI Al Portfolio Insights Setup Guide.

3. Getting Started on Claude

3.1 Prerequisites

An active Claude account (Enterprise or Pro)

MSCI credentials (same login as MSCI ONE / Private | site)

The relevant MSCI connector(s) enabled by your IT team — contact your MSCI account manager if
your firm is not yet set up

3.2 Connecting the MSCI Connector

The MSCI connector is listed in Claude’s connector directory, allowing you to connect to it directly. See
Appendix B for step-by-step instructions to configure and use the Claude Connector for MSCI.

Launch Claude

Open Claude via the desktop app or claude.ai in your browser. Log in if prompted.

Open Settings - Connectors

From the top menu, select File > Settings - Connectors (or navigate to Settings >
Capabilities - Connectors).

Connect the MSCI connector

Locate the MSCI connector and click Configure or Connect. You will be redirected to the
MSCI login page.

Sign in with MSCI credentials

Enter your MSCI username and password. Accept the app consent on first use.

Verify and start

The connector will appear as Connected. Start a new chat, enable the MSCI connector from
the chat input, and disable web search to ensure responses come from MSCI data.

© 2026 MSCI Inc. All rights reserved. Page 8 of 30
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/A\ Important: Always disable web search when using MSCI connectors. This ensures responses
are sourced from your entitled MSCI data, not from the open internet. You can verify the data source
by looking for MSCI tool-call indicators (e.g., “executelndexGQLSchema") in the response.

4. Tips for Best Results

Be specific about what you want

Include the index name, or fund type, geography, time period, or metric in your prompt. The more
context you provide, the more accurate the result.

Instead of: "Show me performance."

Try: "Show me the 3-year annualized IRR for European Buyout funds, grouped by vintage year."

Iterate within a conversation

You can ask follow-up questions to refine your results. Claude maintains context across turns, so you
can progressively narrow down your analysis without repeating the full query.

Use the right tool for the right question

¢ IndexAlInsights: Index search, index level data, performance, constituents, valuation ratios and
fundamentals, factor analytics (FACS), Sustainability and Climate metrics, methodology
documentation

e PCI: Private fund benchmarking, vintage analysis, peer comparisons
e TPM: Your portfolio’s holdings, exposures, performance, and cash flows

¢ Real Assets Index: headline fund or property/asset index performance, sector or geographic
comparison, performance disaggregation to look at underlying drivers (weights, yields, income, rent,
vacancy)

e Sustainability & Climate: Review and assess companies on key sustainability and climate metrics
including Sustainability ratings, scores & data, controversies, business involvement screening, and
emissions

e Al Portfolio Insights: Portfolio risk metrics, factor exposures and time series analysis across your
entitled portfolios.

Ensuring MSCI-Sourced Responses

When you use the Connector, follow these guidelines to ensure that responses are sourced from MSCI
data rather than from the Al model's general training data or the open internet:

© 2026 MSCI Inc. Al rights reserved. Page 9 of 30



M S C I é? MSCI Connector | June 2026

Enable only the MSCI Connector: Turn off web search and any other external data sources in the
platform’s settings.

Verify the data source: Each time the Al provides an answer, look for tool-call references related to
MSCI.

Ask the Al to confirm its source: If you are unsure, you can ask the Al to confirm the source of the
answer to verify that it is as MSCI-sourced information.

Downloading results

To download data or charts, include a download request in your prompt. Example: "Show me the year-
to-date performance of the MSCI EM Index and download the data." Supported formats include CSV
(convertible to Excel). Charts and additional formats may be available depending on the tool.

5. Entitlements & Data

The data you can access reflects your existing MSCI entitlements. Queries outside your license will not
return results. Contact your MSCI account manager to expand access.

Index data: Updated on a T+1 basis. No intraday data.
PCI benchmarking: Updated quarterly in line with PCI universe updates.
TPM portfolio data: Reflects the data ingested to your Total Plan Manager platform account.

Real Assets Index data: Updated on each market's publication cycle (typically quarterly or annual).
Coverage reflects the direct property markets included in your MSCI Real Assets license.

Sustainability & Climate Al Insights data: Live data, updated daily as available on any/all our
distribution channels. Data or insights outside your current license will not be returned.

Al Portfolio Insights data: Reflects your current Al Portfolio Insights entitlements and available date
range per portfolio group. Data or insights outside your current license will not be returned.

Content generated through MSCI MCP is subject to your MSCI license agreement. Please refer to your
license terms for redistribution guidelines.

© 2026 MSCI Inc. Al rights reserved. Page 10 of 30
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6. Troubleshooting

Capability What You Can Ask

Response seems too Check that the MSCI connector is enabled and web search is disabled.
general Look for MSCI tool-call references in the response.

Simplify your prompt or break it into smaller requests (e.g., compare two

uery timed out . .
Query indexes rather than five at once).

Verify the data falls within your entitlements and that you are using the

No data returned .
correct index name, geography path, or asset class.

Contact your IT team to confirm the MSCI connector has been

Connector not appearin . .
PP 9 configured. See Section 3 or reach out to your MSCI account manager.

Unauthorized or bad Your account may not have MCP access configured for Al Portfolio
request error Insights. Contact your MSCI representative.

7. Getting Help

MSCI Support: Contact your MSCI account manager or submit a request via the MSCI support
portal.

e Please contact ClientService@msci.com for support with IndexAl Insights, MSCI Al Portfolio Insights
and Real Assets Index support (reference Real Assets Index/IPD).

e  For Private Assets support please contact pcssupport@msci.com.

e  For support with Sustainability and Climate Al Insights contact Sustainability Client Service team

¢ IT setup documentation: Detailed connector configuration guides for Claude Enterprise are
available from your MSCI representative.

8. Appendix A: Use Cases & Examples

8.1 Use Cases & Example Workflows

The examples below illustrate how IndexAl Insights and S&C Al Insights support common client
workflows. All responses are grounded in MSCI-sourced, entitlement-controlled content.

8.2 Insights & Analysis

IndexAl Insights supports iterative analysis: you can progressively refine your questions and build on
prior responses within a single conversation.

© 2026 MSCI Inc. All rights reserved. Page 11 of 30
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Example workflow:

You Ask IndexAl Insights Response

You: Compare the performance of my
custom MSCI World Core Multi Factor Index
against the MSCI World Index.

Returns a performance chart and comparison table,
both downloadable as Excel files.

You: Show me the top 10 constituents of the  Displays constituent names, weights, and summary
custom index. statistics.

You: What are the P/E and P/B ratios for the Retrieves valuation metrics for the specified securities
largest holdings? based on your entitlements.

Sustainability & Climate Al Insights supports the same iterative analysis — you can progressively refine
your questions and build on prior responses within a single conversation.

Example workflow:

You Ask Sustainability & Climate Al Insights Response

Returns a consolidated profile of Tesla's MSCI ESG
Rating, its ongoing controversies, and the key
takeaways.

You: Show me an ESG Ratings and
Controversies summary profile for Tesla, Inc.

Identifies the two Key Issues where Tesla scores
strongest and the two where it scores weakest relative
to industry peers, with a brief rationale for each.

You: Which are Tesla’s two highest-rated
and two lowest-rated ESG Key Issues?

8.3 Methodology Explanation and Comparison

IndexAl Insights can produce structured, point-by-point comparisons drawn directly from public MSCI
methodology documentation.

Example prompt: "What are the methodology differences between MSCI ACWI Quality and MSCI ACWI
Momentum?"

IndexAl Insights will respond with a comparison covering:

Factor definitions used by each index

Security selection and eligibility criteria

Rebalancing frequency

Weighting approach

© 2026 MSCI Inc. All rights reserved. Page 12 of 30
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Sustainability & Climate Al Insights provides methodology explanation
Example prompt: “How does MSCI flag an issuer for weapons involvement?”

e S&C Al Insights will provide the criteria and explanation including:

— What counts as “involvement”
— What are the evidence standards
— Revenue thresholds

8.4 Content Creation & Communication

You can use IndexAl Insights to draft structured summaries and comparison narratives for internal
discussions, presentations, or client communications.

Example prompt: "Create a one-page comparison of the MSCI World Index and the MSCI USA Index for
an investment committee."

IndexAl Insights will produce a concise written summary highlighting key differences in coverage,
composition, and performance characteristics. You can refine the output or export it for further use.

Redistribution Notice

Content generated through IndexAl Insights is subject to your MSCI license agreements.
Please refer to your license terms for redistribution guidelines.

Sustainability & Climate Al Insights
You can use S&C Al Insights to summarize performance for your holdings

Example:

run a portfolio ESG Ratings and Emissions analysis on these holdings and flag
Weapons involvement

Let me run the full pipeline — ESG ratings first, then emissions, then weapons screening.

Searched available tools

Good — S&C tools are live. Let me run all three dimensions in parallel: ESG ratings + pillar
scores, carbon emissions, and weapons involvement screening.

Query MSCI Sustainability 2

Good — key factors confirmed. Now fetching ESG ratings + pillar scores + weapons flags for
all 5 companies in one call.

Query MSCI Sustainability and Climate data

Excellent — all 5 companies returned. Now fetching carbon emissions data.

© 2026 MSCI Inc. Al rights reserved. Page 13 of 30
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Claude can generate an artifact for you:

Portfolio ESG & Climate Analysis

® Clear

* Clear

\PONS REVENUE INVOLVEMENT DETECTED

ol

maximum estimated
revenue percentage
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8.5 Charting and Visualization

For IndexAl Insights, generate interactive charts, performance plots and visual comparisons to help you
understand index behavior and trends.

Charts can be customized by:

e Time period (e.g., year-to-date, trailing 12 months, custom date range)
e Currency (e.g., USD, EUR, local currency)

e Comparison parameters (e.g., relative performance)

Example: "Plot performance comparison for MSCI World Core Multi Factor Index vs MSCI World Index."

| Performance Comparison

Mar 2021 — Feb 2026 - Gross Returns (USD)

MSCI WORLD DIV. MULTI-FACTOR MSCI WORLD EXCESS RETURN (MULTI-FACTOR)
[+) [+)

+78.1 /0 total total + 0.1 A) total

+12.5% annualized +12.5% annualized 0.0% annualized

Indexed (100) Relative Spread

MSCI World Div. Multi-Factor MSCI Werld

180

150

60
Mar "21 Sep '21 Mar '22 Sep '22 Mar '23 Sep '23 Mar '24 Sep '24 Mar 295 Sep '2%

Sustainability & Climate Al Insights: “Compare General Electric Company and RTX Corporation ESG Ratings for all
environment and social key issues on a comparison chart”
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8.6 Analysis & Insights

For IndexAl Insights, ask conversational questions to receive performance comparisons, constituent
breakdowns, valuation summaries, and factor exposure analysis. You can refine your questions
iteratively within the same session.

Example: "What is the Top 10 securities by weight of MSCI World Core Multi Factor Index?"

MSCI World Core Multi Factor Index (761497)

Total Securities: 388

Rank Security Country Weight (%) Market Cap (USD Bn)
1 NVIDIA us 4.95% $2,324.8
2 APPLE us 4.55% $2,1381
3 ALPHABET A uUs 4.49% $2,107.3
4 MICROSOFT us 3.89% $1,825.7
> AMAZON.COM us 2.57% $1,205.7
6 META PLATFORMS A us 1.89% $886.5
s BROADCOM us 1.77% $831.4
8 LAM RESEARCH us 1.77% $829.4
9 JOHNSON & JOHNSON  US 1.58% $739.8
10 NOVARTIS CH 1.25% $584.8

Top 10 Total Weight: 29.70%
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8.7 Content/Blog Creation

IndexAl Insights can generate summaries suitable for presentations, or internal communications. You can
request specific formats such as one-page summaries, comparison narratives, or briefing notes.

Example (below example uses Claude Desktop): "Draft a one page comparison dashboard for MSCI
USA Screened Index and MSCI USA Index for our quarterly review."

The output can be refined through follow-up prompts and exported for further editing

MSCI USA Screened Index vs MSCI USA Index

Source: MSCI Index MCP
Index Comparison Dashboard « Data as of January 14, 2026

L.l Overview ~” Performance £) Climate & Sust{’)ability (9 Portfolio

Q CARBON INTENSITY REDUCTION O CLIMATE VAR IMPROVEMENT My IMPLIED TEMP RISE
[+) O, °

'2906/0 '1807/0 206 c

141 vs 200 tCO2e/$M 9.6% vs 11.9% vs 2.9°C benchmark

Climate Risk Metrics Comparison

Carbon Intensity

Fossil Fuel Reserves b—

Total Climate VaR =

6 55 1o 165 220
M USA Screened W USA (Benchmark)

Metric USA Screened USA (Benchmark) Improvement %
Carbon Intensity (tCO2e/$M EV) 141.17 200.41 +29.6%
Fossil Fuel Reserves (%) 2.49 3.80 +34.5%
Total Climate VaR (%) 9.64 11.86 +18.7%
Green Revenue (%) 13.62 12.95 +5.2%
Implied Temperature Rise (°C)
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9. Known Limitations

Please be aware of the following limitations when using IndexAl Insights. If you encounter issues not
listed here, contact MSCI support (see Section 8).

Limitation Description Workaround / Next Steps
Entitlements Some licensed index modules, custom indexes Contact your MSCI Client Services
delivered solely via vendors, and certain data team with related queries.

modules (e.g., Float, Thematic Exposure,
Business Segment, Constituent AUM,
Investability Data product, Sustainability Index
Methodology Data, Factor Index Methodology
Data, Index Rebalance Criteria Report) are not
yet available through IndexAl Insights.

Custom Index Historical data for custom indexes may be For longer history, consult your
History limited to 12 months. MSCI Client Service team about
alternative data delivery options.

Standard Index Historical data for standard MSCI indexes is Consult your MSCI Client Service

History available for up to 20 years, subject to data team about alternative data
availability and your MSCI index license. delivery options.

Long-Running Complex queries or calculations may time out or ~ Simplify your prompt or break your

Queries return incomplete/incorrect results due to request into smaller parts. For
processing or context-window constraints. example, shorten the review

period, or the amount of data that
is to be extracted at once by the

tool.
Complex Complex calculations may not result due to Consult your MSCI Client Service
Calculations context window limitations team about alternative data

delivery options.

Turnover Currently the tool surfaces daily turnover (Index Support for the Factsheet-style
APIl) and doesn't yet reflect the one-way calculation is expected as a future
turnover definition used in MSCI Factsheet/Index enhancement
Metrics (sum of rebalance-date turnover over
the past year)

© 2026 MSCI Inc. All rights reserved. Page 18 of 30



MSCI

Limitation

Description

MSCI Connector | June 2026

Workaround / Next Steps

ChatGPT access

Currently, the IndexAl Insights MCP connection
is available only through the ChatGPT Web App,
not the ChatGPT Desktop application.

This limitation has been raised with
ChatGPT for enhancement.

Pro Forma
information

IndexAl Insights supports pro-forma date
information, but currently it bases the pro-forma
timing on the index'’s indicative period. This
usually aligns with the standard rebalance gap
for most indexes, but it can differ for some (for
example, GIMI indexes). Also, once the first day
of that indicative period is reached (for example,
T-9), the tool does not update to reflect
additional pro-forma changes announced later in
the advance notice window (for example, T-8
through T-1).

Consult your MSCI Client Service
team for alternative pro forma
information.

Index Name

Index names reflect the most recent naming
conventions. Historical name changes are not
represented in the tool.

For any historical index-name-
related questions, please refer to
the relevant index code in your
search or reach out to the Client
Service team for assistance.

Please be aware of the following limitations when using Sustainability & Climate Al Insights (Beta).

Limitation

Description

Workaround / Next Steps

10 row/records
output limit

Responses to some questions can be multiple
records/rows output. In such cases, S&C
MCP returns max 10 rows per query

Please download entire set of
records from other standard
distribution channels you are
subscribed to or reach out to the
Client Service team for
assistance.

3 Companies
per query

Responses to some questions may return
multiple records or rows. To provide better
insights, the S&C MCP limits data queries to a
maximum of three companies per query at
this point.

If you need to explore data for
more companies in a single
query, please download the data
from the standard distribution
channels you are subscribed to,
or reach out to the Client Service
team for assistance.

© 2026 MSCI Inc. All rights reserved.
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Workaround / Next Steps

Ongoing data Currently, S&C MCP does not support

Please download historical data

support only historical data and related queries which are  from other distribution channels
point in time you are subscribed to or reach
out to the Client Service team for
assistance
Peer

) Automatic peer discovery is not available
comparison — —in S&C MCP. User is expected to provide
requires explicit  ,oer names explicitly in prompt for
names comparison queries.

Provide explicit peer name in
prompt

Text rephrasing
by Claude

Claude may rephrase text fields.

In spite of rephrasing, the
meaning of the text field is
generally preserved — but
always verify the output against
the underlying MSCI source data
before relying on or sharing it, as
confirming accuracy remains the
user's responsibility.

© 2026 MSCI Inc. All rights reserved.
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10. Appendix B: Claude Desktop Connector Setup

This appendix provides instructions for connecting MSCI with Claude Desktop using the Model
Context Protocol (MCP).

Prerequisites:

e Claude Desktop application installed
e MSCI client credentials with MSCI access

Compatible Environments:

e Claude Desktop (macOS, Windows)
e Claude Web
How to connect to the MSCI connector?

This section provides step-by-step instructions to configure and use the Claude Connector for MSCI.
Each step includes a description along with a corresponding screenshot.

STEP 1

Launch Claude using Desktop Application or Web
(https://claude.ai/)

% Good evening, Aniket Open Claude using the desktop application or access it
via a web browser at https://claude.ai/. Log in with valid
credentials if you are not already signed in. Upon
successful login, the welcome screen will appear with
navigation options on the left-hand side.

+ Sonnet 4.5

</> Code & Write £ Career chat @ Claude's choice

STEP 2

Open Settings

From the top menu, click on File and then select Settings
to open the configuration panel.

# Good evening, Aniket
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Navigate to Connectors
Connectors
Unlock more with Claude when you connect with these Anthropic-reviewed remote and local tools. In the Settings WindOW’ SeIeCt COnneCtOrS under
R == Capabilities. Locate the MSCI connector under
. Connectors — Browse Connectors menu.
=. (Insoffilaﬁ N
Windows-MCP =21 Fllesystem (= 715K
@ ?esk(n.pcomm‘andar ';!zlu' [@ j”“i Ai‘f%nfiffmg“.,i“m,

STEP 4

Initiate Index MCP Connector Configuration

Click on the "+ button for the MSCI connector to initiate connection.

MSCI Sign-In

You will be redirected to the MSCI login page. Enter your
MSCI credentials to proceed.

Forgot password?

By clicking 'Sign In’ | agree to MSCl's ‘Terms of Use’
below. Don't have an account? Create an account
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Accept the App Consent and Authorize Application

Access

MCP App Consent

You are being redirected back to the URL:
https://claude.ai/api/mcp/auth_callback.

If you think this is not the URL you intended please
close the browser.

| agree that my use is governed by my existing license
agreement(s), including applicable addenda,
schedules, amendments, supplements (including the
Al Contract Supplement), and related order forms,

each of which are incorporated by reference. *

Review the access request and click Accept to
authorize Claude to access MSCI.

MSCI &

Authorize App

le.Karbhal, Aniket

Hi Karbhal, Aniket,

You are allowing ‘Claude’ to access the
below.

® Allow offline access

/ Decline Accept
) D

A U

-
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STEP 7

Connectors

Unlock more with Claude when you connect with these Anthropic-reviewed remote and local tools.

Featured  All Type v | | Categories v | search

Available to your team

Microsoft 365 MSsCI

=. Access SharePoint, OneDrive, + i Converse, query and comprehend a
Outlook, and Teams directly in. world of MSCI indexes
Windows-MCP =121 Filesystem | 715K

£/° MCPServer that enables Claude to interact ) LetClaudea
with Windows OS read and write files

h access tofiles and terminal Apple’s Messages app

¥ Good evening, Aniket

B Sonnet 4.5

B Add files or photos

) Addto project
Add from MSCI

 AskMSCI

@ Rosearch

© Websearch

£ Usestyle e €

# Connectars © Manags comectors

STEP 8

What are the top 10 constituents of MSCI World

1l help you find the top 10 constituents of the MSCI World index. Let me query the index
data for you

Now let me search for the MSCI World index code and get its top constituents.
Let me try with the correct tool name:

Great! The MSCI World index code is 990100. Now let me get the top 10 constituents by
weight

Perfect! Here are the top 10 constituents ofthe MSCI Workd index as of February 6, 2026:
1. NVIDIA -532% (US)

2. Apple - 4.87% (US)

3. Microsoft - 3.34% (US)

® Add files o photos

@ Addto project % (US)
Add from MSCI % (US)
8 AskMsCl

@, Research
@ Websearch
B Usestyle MsCl ©

8 Connectors 5
© Manage connectors

® Sonnet 45

Desktop Commander [ 324K Read and Send iMessages (=) 246K
‘e, and automate on your local (J  send. read and manage messages through

MSCI Connector | June 2026

Verify Connector Availability

Once authorized, return to Claude. The MSCI
Connector should now appear as connected.

Use MSCI in Conversations

You can now enable the MSCI Connector from the chat
input options and start querying MSCI.

Note: Disable Web Search so that results are sourced
exclusively from MSCI

© 2026 MSCI Inc. All rights reserved.
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1. Appendix C: FAQ

Q: What can | access?

Based on your existing MSCI entitlements you can investigate index performance characteristics such as
country, sector and factor exposures, constituent weights, and methodologies and explore private assets
market trends, performance benchmarking, and holdings and risk factors.

Q: Is the data real-time?

No. Index data is updated on a regular schedule, generally on a T+1 basis. IndexAl Insights does not
provide intraday data.

Q: Can | use IndexAl Insights for indexes | do not have a license for?

No. IndexAl Insights respects your existing MSCI entitlements. If you attempt to query data outside your
license, the tool will not return results. Contact your MSCI account manager to discuss expanding your
coverage.

Q: My query timed out. What should | do?
Try simplifying your prompt or breaking it into smaller requests. For example, instead of comparing five
indexes at once, start with two. If the issue persists, contact MSCI support.

Q: How do | know whether a response comes from MSCI data?

When using external Al platforms, check for MSCI tool-call references in the response (e.g.,
"GetlndexGQLSchemaFragments" or "MSCI API"). If no such reference appears, the response may not
be sourced from MSCI. See Section 3.2.1 for details.

Q: Can I redistribute MSCI content generated through Claude?
The content generated is subject to your MSCI license agreement. Please refer to your license terms for
redistribution guidelines or contact your account manager.

Q: How can | view MSCI Sustainability and Climate rating-level disclosures?

To view sustainability and climate related disclosures mandated under the EU ESG Rating Activities
Regulation (Regulation (EU) 2024/3005) whilst using the MCP, please visit
www.msci.com/legal/sustainability-and-climate-resources-and-disclosures for methodology and
organizational disclosures and one.msci.com/home for rating level disclosures.
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12. Appendix D: Real Assets Index

12.1 Use Cases & Example Workflows

The examples below illustrate how the Real Assets Index MCP supports common client workflows. All
responses are grounded in MSCI-sourced, entitlement-controlled data. The MCP covers Property Index
(standing investments) and Property Fund Index (pooled fund) datasets, available at Monthly, Quarterly,
Bi-Annual, or Annual frequency depending on the market.

Example workflow:

You Ask Real Assets Index Response

"Show me Total Return, Capital Returns a time-series table of quarterly Total Return values for
Growth, and Income Return for the each sector. You can follow up to refine the date range,

UK Quarterly Property Index for the switch to another measure, or request a comparison with

last five years, broken down by another market.

Office, Retail, and Industrial.”

"Now show me the same for the Runs a separate query for Germany and presents the annual
Germany Annual Property Index.” data alongside the UK results, aligned by sector.

"What was the highest annual Total Retrieves the full 10-year time series, identifies the peak value
Return for European Offices in the last and the year in which it occurred, and presents this alongside
10 years, and when did it occur?” the supporting data.

12.2 Understanding the Data
All Real Assets indexes use set parameters to define them.

Dataset — either Property (or Asset) or Fund indexes. Datasets follow the naming convention
[Country/Region] [Frequency] — for example: UK Quarterly, Germany Annual, Pan-European Quarterly,
Australia Quarterly, Global Quarterly.

Segment - is the way the index is broken-down into distinct parts (often with different performance
characteristics) and will either be based on fund type, geography, sector or asset or fund characteristics.
To understand what is available on a specific index you can ask the MCP.

Aggregation — measurement period or annualization period for longer time periods.

As-of Date — reporting period or end date of your analysis period. Analysis can be run from Earliest to
Latest or any period in between. Note: annualization periods are only available up until the latest period.

Currency - results are returned in local currency by default; you can request a specific currency such as
EUR or USD in your prompt.
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Measure — measures vary by index, although many measures including headline performance and
sample characteristics are available for all. To understand what measures are available on an index you
can ask the MCP.

Sample Filter — a number of standard sample filters are provided as appropriate for each measure
including All Assets (including transactions and developments), Standing Investments (excluding
transactions and developments to reflect held asset performance), and Same Store (used for operating
performance measures to show underlying trends ex-sample changes in the period). Each measure has
a default sample filter and you will therefore need to specify if you require a different filter.

Example Query Parameters

Query Parameters:

e Dataset: MSCI/PREA U.S. ACOE Quarterly Property Fund Index (Unfrozen)
* Segment: All Funds

e Aggregation: 10-Year Annualised

e As-of Date: December 2025

e Currency: USD

e Filter: All Assets

12.3 Prompting Tips for Real Assets

In-line with the above parameters the more specifically you can define your requirement the quicker and

more accurate the MCP will perform (however, if you do not know what you need the MCP has the ability
to work from broad questions and to show you relevant data which you can then refine). Below are some
tips to improve your experience.

e Specify the index type (e.g. “fund” or “property”) and investment type (e.g. “property”) as MSCI has
both fund and asset/property indexes in some markets/regions.

e Include the country or region and, if known, the reporting frequency. For example: “Show me
quarterly data for the Netherlands” rather than "Show me Netherlands data.” The more specific the
prompt, the faster the result.

e Name the measure you need — Total Return, Capital Growth, Income Return, Capital Value, Vacancy
Rate, NOI Yield, and so on. If you do not specify, Total Return is used by default.

e Use standard time period phrases - natural-language time references work well: “last five years”,
“since the GFC", “full history”, “Q4 2023", or a specific date range such as “2015 to 2024". If no date
range is specified, results default to the last five years of available data.
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12.4 Known Limitations

Entitlements: Access is limited to markets and datasets within your MSCI Real Assets license.
Queries for markets or datasets outside your entitlement will not return results.

Custom queries not supported: Queries requiring custom index construction, custom
segmentations, or background processing are not available through the MCP. For these, use the
Query Builder application on MSCI ONE if you have this subscription.

Standard aggregation periods only: Pre-calculated annualised figures are available for standard
horizons (3-year, 5-year, 10-year). Non-standard periods such as 2-year or 7-year require the Query
Builder on MSCI ONE.

No intraday or real-time data: Data is updated following each market's standard publication
schedule. Real-time valuations are not available.

LLM-calculated values are labelled: Any figure computed by the Al (rather than returned directly by
the MSCI API) will be clearly labelled as “LLM-calculated — not MSCI-generated” in the response.
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Notice and disclaimer

The data, data feeds, databases, reports, text, graphs, charts, images, videos, recordings, models, metrics, analytics, indexes, ratings, scores, cases,
estimates, assessments, software, websites, products, services and other information and materials contained herein or delivered in connection with this
notice (collectively, the “Information”) are copyrighted, trade secrets (when not publicly available), trademarks and proprietary property of MSCI Inc. or its
subsidiaries (collectively, "MSCI"), MSClI's licensors, direct or indirect suppliers and authorized sources, and/or any third party contributing to the Information
(collectively, with MSCI, the “Information Providers”). All rights in the Information are reserved by MSCI and its Information Providers and user(s) shall not, nor
assist others to, challenge or assert any rights in the Information.

Unless you contact MSCI and receive its prior written permission, you must NOT use the Information, directly or indirectly, in whole or in part (i) for
commercial purposes, (i) in a manner that competes with MSCI or impacts its ability to commercialize the Information or its services, (iii) to provide a service
to a third party, (iv) to permit a third party to directly or indirectly access, use or resell the Information, (v) to redistribute or resell the Information in any form,
(vi) to include the Information in any materials for public dissemination such as fund factsheets, market presentations, prospectuses, and investor information
documents (e.g. KlIDs or KIDs), (vii) to create or as a component of any financial products, whether listed or traded over the counter or on a private
placement basis or otherwise, (viii) to create any indexes, ratings or other data products, including in derivative works combined with other indexes or data or
as a policy, product or performance benchmarks for active, passive or other financial products, (ix) to populate a database, or (x) to train, use as an input to,
or otherwise in connection with any artificial intelligence, machine learning, large language models or similar technologies except as licensed and expressly
authorized under MSCI's Al Contracting Supplement at https://www.msci.com/legal/supplemental-terms-for-client-use-of-artificial-intelligence.

The intellectual property rights of MSCI and its Information Providers may not be misappropriated or used in a competitive manner through the use of third-
party data or financial products linked to the Information, including by using an MSCI index-linked future or option in a competing third-party index to provide
an exposure to the underlying MSCI index or by using an MSCI index-linked ETF to create a financial product that provides an exposure to the underlying
MSCI index without obtaining a license from MSCI.

The user or recipient of the Information assumes the entire risk of any use it may make, permit or cause to be made of the Information. NONE OF THE
INFORMATION PROVIDERS MAKES ANY EXPRESS OR IMPLIED WARRANTIES OR REPRESENTATIONS WITH RESPECT TO THE INFORMATION (OR THE
RESULTS TO BE OBTAINED BY THE USE THEREOF), AND TO THE MAXIMUM EXTENT PERMITTED BY APPLICABLE LAW, EACH INFORMATION
PROVIDER EXPRESSLY DISCLAIMS ALL IMPLIED WARRANTIES (INCLUDING ANY IMPLIED WARRANTIES OF ORIGINALITY, ACCURACY, TIMELINESS,
SUITABILITY, NON-INFRINGEMENT, COMPLETENESS, MERCHANTABILITY AND FITNESS FOR A PARTICULAR PURPOSE) WITH RESPECT TO ANY OF
THE INFORMATION. Without limiting any of the foregoing and to the maximum extent permitted by applicable law, in no event shall MSCI or any other
Information Provider have any liability arising out of or relating to any of the Information, including 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.

The Information, including index construction, ratings, historical data, or analysis, is not a prediction or guarantee of future performance, and must not be
relied upon as such. Past performance is not indicative of future results. The Information may contain back tested data. Back-tested performance based on
back-tested data is not actual performance but is hypothetical. There are frequently material differences between back tested performance results and
actual results subsequently achieved by any investment strategy. The Information may include “Signals,” defined as quantitative attributes or the product of
methods or formulas that describe or are derived from calculations using historical data. Signals are inherently backward-looking because of their use of
historical data, and they are inherently inaccurate, not intended to predict the future and must not be relied upon as such. The relevance, correlations and
accuracy of Signals frequently change materially over time.

The Information may include data relating to indicative prices, evaluated pricing or other information based on estimates or evaluations (collectively,
“"Evaluations”) that are not current and do not reflect real-time traded prices. No evaluation method, including those used by the Information Providers, may
consistently generate evaluations or estimates that correspond to actual “traded” prices of any relevant securities or other assets. Evaluations are subject to
change at any time without notice and without any duty to update or inform you, may not reflect prices at which actual transactions or collateral calls may
occur or have occurred. The market price of securities, financial instruments, and other assets can be determined only if and when executed in the market.
There may be no, or may not have been any, secondary trading market for the relevant securities, financial instruments or other assets. Private capital, equity,
credit and other assets and their prices may be assessed infrequently, may not be priced on a secondary market, and shall not be relied upon as an explicit or
implicit valuation of a particular instrument. Any reliance on fair value estimates and non-market inputs introduces potential biases and subjectivity. Internal
Rate of Return metrics are not fully representative without full disclosure of fund cash flows, assumptions, and time horizons.

The Information does not constitute, and must not be relied upon as, investment advice, credit ratings, or proxy advisory or voting services. None of the
Information Providers, their products or services, are fiduciaries or make any recommendation, endorsement, or approval of any investment decision or asset
allocation. Likewise, the Information does not represent an offer to sell, a solicitation to buy, or an endorsement of any security, financial product, instrument,
investment vehicle, or trading strategy, whether or not linked to or in any way based on any MSCI index, rating, subcomponent, or other Information
(collectively, “Linked Investments”).The Information should not be relied on and is not a substitute for the skill, judgment and experience of any user when
making investment and other business decisions. MSCl is not responsible for any user's compliance with applicable laws and regulations. All Information is
impersonal, not tailored to the needs of any person, entity or group of persons, not objectively verifiable in every respect, and may not be based on
information that is important to any user.

It is not possible to invest in an index. Exposure to an asset class or trading strategy or other category represented by an index is only available through third
party investable instruments (if any) based on that index. MSCI makes no assurance that any Linked Investments will accurately track index performance or
provide positive investment returns. Index returns do not represent results of actual trading of investible assets/securities. MSCI maintains and calculates
indexes but does not manage assets. The calculation of indexes and index returns may deviate from the stated methodology. Index returns do not reflect
payment of any sales charges or fees an investor may pay to purchase securities underlying the index or Linked Investments. The imposition of these fees
and charges would cause the performance of a Linked Investment to be different than the MSCI index performance.

Information provided by MSCI Solutions LLC and certain related entities (“"MSCI Solutions"), including materials utilized in MSCI sustainability and climate
products, have not been submitted to, nor received approval from any regulatory body. MSCI sustainability and climate offerings, research and data are
produced by, and ratings are solely the opinion of MSCI Solutions. Other MSCI products and services may utilize information from MSCI Solutions, Barra LLC
or other affiliates. More information can be found in the relevant methodologies on www.msci.com. MSCI Indexes are administered by MSCI Limited (UK) and
MSCI Deutschland GmbH. No regulated use of any MSCI private real assets indexes in any jurisdiction is permitted without MSCI's express written
authorization. The process for applying for MSCI's express written authorization can be found at: https://www.msci.com/index-regulation.

MSCI receives compensation in connection with licensing its indexes and other Information to third parties. MSCI Inc.'s revenue includes fees based on
assets in Linked Investments. Information can be found in MSCI Inc.'s company filings on the Investor Relations section of msci.com. Issuers mentioned in
MSCI Solutions materials or their affiliates may purchase research or other products or services from one or more MSCI affiliates, manage financial products
such as mutual funds or ETFs rated by MSCI Solutions or its affiliates or are based on MSCI Indexes. Constituents of MSCI equity indexes are listed
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-

companies, which are included in or excluded from the indexes according to the application of the relevant index methodologies. Constituents in MSCI Inc.
equity indexes may include MSCI Inc., clients of MSCI or suppliers to MSCI. MSCI Solutions has taken steps to mitigate potential conflicts of interest and
safeguard the integrity and independence of its research and ratings.

MIFID2/MIFIR notice: MSCI Solutions does not distribute or act as an intermediary for financial instruments or structured deposits, nor does it deal on its own
account, provide execution services for others or manage client accounts. No MSCI product or service supports, promotes or is intended to support or
promote any such activity. MSCI Solutions is an independent provider of sustainability and climate data. All use of indicative prices for carbon credits must
comply with any rules specified by MSCI. All transactions in carbon credits must be traded "over-the-counter” (i.e. not on a regulated market, trading venue
or platform that performs a similar function to a trading venue) and result in physical delivery of the carbon credits.

You may not remove, alter, or obscure any attribution to MSCI or notices or disclaimers that apply to the Information. MSCI, Barra, RiskMetrics, and other
MSCI brands and product names are the trademarks, service marks, or registered trademarks of MSCI or its subsidiaries in the United States and other
jurisdictions. The Global Industry Classification Standard (GICS) was developed by and is the exclusive property of MSCI and S&P Dow Jones Indices. “Global
Industry Classification Standard (GICS)" is a service mark of MSCI and S&P Dow Jones Indices. Terms such as including, includes, for example, such as and
similar terms used herein are without limitation.

MSCI and its Information Providers may use automated technologies and artificial intelligence to help generate content and output incorporated in the
Information.

Privacy notice: For information about how MSCI collects and uses personal data, please refer to our Privacy Notice at: https://www.msci.com/privacy-pledge.
For copyright infringement claims contact us at dmca@msci.com. This notice is governed by the laws of the State of New York without regard to conflict of
laws principles.
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