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Workshop agenda

� Introduction to ASSET4

� The need for comparable and objective ESG data

� Selecting a responsible investment strategy 

� Q&A and discussion 
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ASSET4 profile

� ASSET4 is the leading provider of comprehensive, consistent and measurable ESG 
(environmental, social, governance) information.

� Founded in 2003

� Swiss-based company with 220 employees with a global presence in London, New York, 
Paris, Frankfurt, and Zurich

� Privately held firm with two institutional investors who are Goldman Sachs and Merrill 
Lynch (BofA)

� ASSET4 is a proud signatory of the UN's Principles for Responsible Investment and a 
contributing member to organisations and initiatives like: UNEP-FI, Eurosif, UKSIF, USSIF, 
Nachhaltiges Investment and the Ceres Coalition in the US

� ASSET4’s data is used by clients representing more than EUR 4 trillion assets under 
management; clients include Goldman Sachs, Merrill Lynch, Fortis, Fidelity, Societe
Generale, BNP Paribas, CalsTrs, Bank Sarasin, Lombard Odier Darier Hentch & Cie, APG 
Investments, Philips Pension Fund, Aegon, Rockefeller, Storebrand, INrate, Vigeo, etc.
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ASSET4 framework: flexible approach

One-Click ESG Interface

Excel Add-InassetmasterProfessional

Sovereign SupraWorld’s 
Largest

ESG Database
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ESG-specific news stories

Within the assetmasterProfessional system

1

1 Define your own news
channels

2

2 To see the details
click on ‚Go‘

Short description

Full story
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Risk modelling / assessment – Client profiling – Investment analysisInsurance companies

Underwriting, Asset management

Information Service – Marketing and transparency – MonitoringStock Exchanges

Selection of index themes – Ranking and weightings – MonitoringIndex Providers

Thematic, regional, world-wide

Peer benchmarking – Profiling – CommunicationCorporations

Executives and board members

Portfolio monitoring – Investment analysis – EngagementPension funds

Investment decision process – Portfolio monitoring – Quant modelsAsset management

Mutual funds, SRI funds, hedge funds

Research reports – Products / certificates – Quant modelsInvestment research

Sell-side / Buy-side

ApplicationsIndustry / Function

Who benefits from the ASSET4 solutions
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The need for comparable and 
objective ESG data 
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The CSR landscape

NGOs Corporations Rating / Research

� Regulations
� Initiatives
� Watchdogs

� Greenwashing
� Inconsistency
� Voluntary

� Opinion-based
� Methodology 

transparency?
� Inflexible
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Unique challenges of ESG data – differences with fin ancial 
data

� Reports are voluntary

� Small percentage of reports are audited

� Reports are provided for a variety of reasons:  marketing, responses to 
stakeholders, issue management, and true leadership on ESG issues
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ESG data – the way variables are reported differ

� Ratios vs. actual values – how companies report 
variable varies widely

� Reporting scope can be inconsistent

� Timing of reporting is variable

� Relevancy of data differs across sectors and 
industries

Global Scope

Local Scope
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Goal of ASSET4:  objective, comparable information

� Standardised units across companies

- Consistent approach to the data

� Timely, on-going updates 

- Relevant, current information must be reported

� Information broken into smaller units to measure performance

- Policies and outcomes

� Common starting point for customised uses of the data
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Overall performance

� Client Loyalty

� Performance

� Shareholders Loyalty

� Resource Reduction

� Emission Reduction

� Product Innovation

� Employment Quality

� Health & Safety

� Training & Develop.

� Diversity 

� Human Rights

� Community

� Product Responsibility

� Board Structure

� Compensation Policy

� Board Functions

� Shareholders Rights

� Vision and Strategy

Economic
Performance

Environmental 
Performance

Social
Performance

Corporate Governance 
Performance

Company overview

Categories

Indicators

Pillars

Link to public data sources

More than 250 indicators / 900 data points

Default Information Structure

ASSET4 ESG data and framework
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MyIndicators

ASSET4 framework: flexible approach

MyRatings

MyPortfolios

MyReports

Customisable Building Blocks

Objective
ESG Database
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Selecting a responsible 
investment strategy 
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Step-by-step process to create customised assessmen ts

User-defined 
Criteria

Process Used by Asset Managers or Investment Research Analysts

Creation of MyRatings
based on ASSET4 data

� Creation of specific ratings
(Climate Change, Water, Workforce, 
Shareholder Rights ratings, etc.)

User-defined analysis

� Inclusion of companies with a 
specific rating or performance
(e.g., Env Rating superior to B+)

� Exclusion based on controversies
(eg. Spills and Pollution) or based on 
specific criteria (eg. Tobacco )

Creation of customised 
ESG investment 

solutions / indices

� (eg. Climate Change, Water, 
Human Rights, Workforce, 
Ethical indexes etc)

User-defined 
Criteria
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Addressing responsible investment strategies

�IntegrationESG is incorporated into investment 
analyses and decision making.Integration

�Engagement Active voting and engagement in 
companies in which one has investedEngagement

�Simple screening

�Ethical exclusions
Avoidance of investment in targeted 
companies, industries and countries.Negative Screening

�Thematic Investments

�Pioneer Screening

�Best-in-class
Seeking to invest in companies with a 
commitment to responsible business 
practices, or that produce positive 
products and/or services.

Positive Screening

ASSET4TypesDefinitionRI Strategy

Source: Robeco – Responsible Investing: A Paradigm Shift
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Sustainability of the sector

high

above
average

high

average

below 
average

low

low average

Company ESG 
Performance

Client case study: best-in-class selection

� Application
– Portfolio management and monitoring 

according to client specific 
assessment model/ responsible 
investment criteria 

� Universe
– MSCI World

� Key ASSET4 features
– MyRatings and MyIndicators to define 

customized criteria
– Excel Add-In to retrieve the data in the 

required format for client reporting 
(one page overviews based on 300+ 
data points per company)



18ASSET4 AG – GFSI 25.03.09

Client case study – Corporate Governance screening

� Applications - Index provider
- Rank companies in top quartile by 

Governance issues represented in all ESG 
pillars

� Universe
- DJ EuroSTOXX 50, DJ EuroSTOXX 600

� ASSET4 Key Features
- MyRatings, MyIndicators, Excel Add-in

� Weightings

Company Score
Philips Electronics KON 95%
Intesa Sanpaolo 95%
CRH PLC 95%
Unilever NV 95%
ING Groep NV 95%
SAP AG 94%
Groupe Danone 94%
Nokia Corporation 94%
BBV Argentaria SA 94%
Unibail-Rodamco 94%
AXA 93%
Arcelormittal 93%
Banco Santander SA 93%
Repsol YPF SA 92%
Total SA 92%
Ahold Koninklijke 92%
Generali 91%
Schneider Electric SA 91%
Air Liquide R 90%
Deutsche Telekom AG 89%
BNP Paribas 89%
RWE AG 89%
Enel 89%
L'Oreal 88%
Deutsche Bank AG 88%
Societe Generale 88%
Carrefour 88%
Vivendi Inc 87%
Daimler AG 87%
Iberdrola SA 87%
ENI 86%
E On AG 85%
Deutsche Post AG 85%
Vinci SA 85%
France Telecom 85%
Siemens AG 83%
Unicredito Italiano Spa 80%
Telefonica SA 75%
Telecom Italia 75%

Economic

Environmental 

Social

Corporate 
Governance 76%

8%

8%
8%

76% Governance elements including:
– shareholder rights and board 

structure
– financial disclosure 
– internal controls and policies
– executive remuneration

24% Governance issues in economic, 
environmental social issues such as:

– supply chain standards
– human rights,  health & safety
– impact company operations on eco-

systems
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Client case study: negative screening

� Application
– Negative screening based on issues 

including nuclear, tobacco, alcohol, 
gambling, etc. 

� Universe
– MSCI World

� Key ASSET4 features
– MyRatings and MyIndicators to define 

customized criteria
– Excel Add-In to retrieve and score the 

data in order to create a flexible Excel 
worksheet allowing for the screening 
and sorting on all or a portion of the 
defined factors
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Client case study: quantitative ESG research

� Application
– Quantitative portfolio selection and 

management

� Universe
– S&P 500

� Client’s objective
– Conduct quantitative analysis 

using the ASSET4 database to 
identify market segments that 
consistently demonstrate higher 
dividend yield and lower beta

� Key ASSET4 features
– Excel Add-In
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Selected Clients
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Selected clients

Pension fund management, fund research, risk assessment & control, fixed income models, buy/sell side research,
product development, negative screening, ESG rating, SRI research, investment criteria monitoring
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Knowing. Not guessing.
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Questions and Answers
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Contact details

Henrik Steffensen

VP Marketing & Business Development

henrik.steffensen@asset4.com

Christopher Greenwald

Director of Data Content

christopher.greenwald@asset4.com


