
An LSEG Business

ACCESS ALL ANGLES OF 
SUSTAINABLE INVESTING  
VIA REFINITIV® DATASTREAM®

Get the breadth and depth of company- and country-level 
environmental, social and governance (ESG) data you need



Datastream provides sustainable investment focused data covering companies 
and countries, delivering insight for economists, strategists, global macro players, 
asset allocators and corporates.

Sustainable investment data on Datastream
Datastream gives users access to unmatched sustainable investment content from multiple sources through one 
delivery platform.

We provide access to both country and company data, allowing you to use our ESG data alongside I/B/E/S® 
estimates, fundamentals, pricing, World-Check® data and more:

MarketPsych 
ESG Analytics – 
sentiment data

Refinitiv 
ESG – company
reported data 

Macro ESG

SFDR
package

Green Indices –
FTSE and MSCI

FTSE Russell 
Beyond Ratings

FTSE Russell 
Green Revenues 
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LSEG has the most complete and in-depth sustainable investment information and news in the industry.  
Our data and analysis tools allow you to make better investment decisions by looking beyond traditional 
financial metrics, to benchmark, compare and integrate extra-financial information into your investment 
process, helping to identify and monitor companies and countries responding to global sustainability trends 
like climate change, resource depletion, quality management and reduced risk exposure. 
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Dig deeper into our sustainable investment data

Refinitiv ESG (Environmental, Social and Corporate Governance) data
Refinitiv provides objective and transparent ESG data on over 12,500 public and private companies globally. 
More than 630 ESG data measures are available, structured into 18 categories representing four areas of 
corporate performance: economic, environmental, social and corporate governance.

Additional benefits of Refinitiv ESG include the following:

 – Refinitiv ESG data is gathered from public sources and manually collected to ensure it is standardised, 
comparable and reliable

 – Refinitiv data is quality controlled and rigorously verified
 – It has the longest comprehensive history for E, S and G data in the market

MarketPsych ESG Analytics
Media artificial intelligence (AI)-based Refinitiv MarketPsych ESG Analytics capture a near-real time external 
perspective on company 
and country ESG-related activities and controversies derived from millions of daily articles in thousands of 
global news and social media outlets. 

The analytics provide a numerical ESG insight based on key ESG themes and breaking controversies for 
100,000 companies and 252 countries and regions. The data is structured into 10 categories underlying  
four areas of corporate performance: economic, environmental, social and corporate governance.

Additional benefits:

 – The data is aggregated into easy-to-use time series
 – The analytics can provide uncorrelated alpha signals, helping allocate assets and manage risks, aid market 

perception monitoring and discover hidden relationships
 – The analytics provide an external perspective, offering an objective view on ESG efforts
 – The AI processes 12 languages including Chinese, Japanese, Arabic and Portuguese
 – Refinitiv MarketPsych ESG Analytics are point in time – allowing you to use ‘as reported’ data
 – Enables analysts to compare company reported ESG data to external views of ESG results and identify 

divergences and potential greenwashing
 – Refinitiv MarketPsych ESG Analytics are mapped to Refinitiv ESG data, allowing you to use the data  

straight away
 – MarketPsych is mapped to SASB framework and UN Sustainable Development Goals (SDGs) 

Data set Coverage Update 
frequency

History

Core: 16 key scores
16 scores; 10 category scores, three pillar scores, 
ESG score for company, ESG controversies 
score and ESG combined score

Global Every other week As far back  
as 2002

Premium: core content plus underlying data Global Every other week As far back  
as 2002
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Data set Coverage Update 
frequency

History

MarketPsych ESG Analytics Core: 17 scores - 10 
category scores, three pillar scores, ESG overall 
score, ESG controversies score, ESG combined 
score, ESG Buzz

Global Daily Starting in 1998

MarketPsych ESG Analytics Advanced: core 
content plus underlying data - 100 additional  
daily company indices and 150 additional 
country indices

Global Daily Starting in 1998

FTSE Russell Beyond Ratings
FTSE Russell Beyond Ratings is a highly regarded provider of ESG data, allowing investors to incorporate 
sovereign-level ESG data into their analysis. Beyond Ratings offers a range of advanced metrics that seek to 
bridge the gap between ESG and financial/economic analysis. 

FTSE Russell Beyond Ratings gives users access to over 330 ESG and climate metrics and KPIs across three 
models, which cover 181 countries and regions.

 – Sovereign Risk Monitor: There is growing demand from investors, regulators and academics to better 
consider the importance of ESG metrics on solvency analysis. Since 2013, Beyond Ratings has pioneered 
a new quantitative risk monitoring methodology combining ESG factors and financial risk. Based on 
an advanced quantitative methodology covering 151 countries, the Sovereign Risk Monitor offers an 
augmented assessment of sovereign credit risk. The model enhances conventional sovereign credit risk 
assessment through the systematic integration of ESG

 – ESG Factor-In: Sovereign debt is a major asset, class but has been the subject of less systematic ESG 
considerations compared to other investment asset classes. Beyond Ratings’ ESG Factor-In model 
links ESG performance to GDP by offering a robust framework for assessing country ESG performance 
and identifying the ESG factors that impact country economic growth. The model assesses a country’s 
efficiency in generating ESG performance relative to economic peers

 – Sovereign Climate KPIs: Sovereign debt investors are exposed to a range of climate change risks that are 
overlooked and often not properly incorporated into the investment process. The Sovereign Climate KPIs 
allow investors to understand country exposure to and management of climate issues across the themes 
of carbon footprint, energy transition and physical climate risks. The KPIs are forward-looking metrics which 
can assess country alignment with 2oC temperature rise

Additional benefits of FTSE Russell Beyond Ratings:

 – A 20-year history allows models to be backtested and investment processes enhanced
 – Easy to use alongside 16 million economic indicators
 – Extensive coverage across more than 181 countries/regions with over 330 ESG and climate metrics makes 

for around 60,000 annual and quarterly series 
 – Scores are available on multiple levels, allowing insights to be drawn at pillar, sub-pillar and theme levels
 – A transparent methodology provides clarity on the materiality of ESG factors in country GDP and sovereign 

credit risk assessment
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Data set Coverage Update 
frequency

History

Sovereign Risk Monitor Global Annual 20 years

ESG Factor-In Global Annual 12 years

Sovereign Climate KPIs Global Annual 20 years

FTSE Russell Green Revenues
The FTSE Russell Green Revenues data set was designed to ensure broad global coverage, comprehensive 
classification of green activities, and granularity in the data provided. The green Revenues data model is 
applied to nearly 99% of total global market capitalisation, capturing over 18,000 public companies across  
48 developed and emerging markets from micro cap to mega cap.

Additional benefits of FTSE Russell Green Revenues:

The Green Revenues data set allows you to:

 – Understand and comply with investment standards and upcoming regulatory requirements
 – Define the green economy and stay up to date

Data set Coverage Update 
frequency

History

FTSE Russell Green Revenues: measure 
the green revenue exposure of more 
than 18,000 public companies across 48 
developed and emerging markets

Global Weekly As far back as 
2008

Macro ESG
Via Datastream, we provide a comprehensive suite of macro ESG data, including:

 – Corruption Perceptions Index: a total of 1,081 annual series from Transparency International, which provide 
both a ranking and a score to 180 countries on the perception of corruption

 – Country Policy & Institutional Assessment of Africa: a total of 1,062 from the African Development Bank 
covers 26 indicators across all African countries. These include economic management, fiscal policy, 
monetary policy, debt policy, structural policies, financial sector development, trade policy, business 
regulatory environment, social inclusion, gender equality, equity of public resource use, building human 
resources, social protection, environmental policies, governance, property rights, quality of public 
administration, quality of budgetary and financial management, transparency, infrastructure development 
and regional integration

 – Country Risk Rankings: a total of 145,271 monthly and quarterly series from Refinitiv’s Country Risk Ranking 
catalogue, which both rank and score all countries globally on three main categories – anti-corruption, anti-
money laundering risk and comprehensive risk

 – DHL Global Connectedness Index: a total of 338 annual series from partnership between DHL and the 
New York University Stern School of Business. It provides both scores and rankings to countries based on 
their global connectedness

 – Environmental Performance Index: a total of 14,175 annual series from the Yale Centre for Environmental 
Law and Policy, covering a range of indicators across both environmental health and ecosystem vitality

 – Fragile States Index: a total of 2,492 annual series from Fund for Peace provides ranking to 178 countries 
and covers indicators such as public services, human rights, security apparatus, factionalised elites, 
external intervention, demographic pressures, refugees and IDPs, group grievances, human flight and 
brain drain, economic inequality, economy and state legitimacy
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 – Global Entrepreneurship Monitor: a total of 2,128 annual series from the Global Entrepreneurship Research 
Association including: total early-stage entrepreneurial activity, establishing business ownership rate, 
perceived opportunities to start a local business, new business ownership rate, new products and services, 
fear of failure preventing business startup, and many other entrepreneurship indicators

 – Global Green Economy Index: a total of 260 annual series from Dual Citizen LLC, which ranks countries on 
their commitment to a green economy

 – Global Hunger Index: a total of 939 annual series from the International Food Policy Research Institute, 
which provides scores and rankings to a range of countries in areas such as: proportion of undernourished 
in the population, prevalence of stunting in children under the age of five, prevalence of wasting in children 
under the age of five, mortality rate of children under the age of five, prevalence of underweight in children 
under age of five and more

 – Global Innovation Index: a total of 12,000 annual time series from a consortium of sources, namely Cornell, 
INSED and WIPO. The indicators include R&D researchers, R&D gross expenditure, patent application, 
new business density, generic top-level domains, new business density, innovation efficiency ratio, patent 
families and many other innovation indicators

 – Global Knowledge Index: a total of 50,219 annual series from Knowledge for All, which provide scores 
and ranks on various tenets of knowledge across all countries. Indicators covered are: general enabling 
environment, pre-university education, technical and vocational education and training, higher education, 
research development and innovation, information and communication technology, and economy

 – Index of Economic Freedom: a total of 2,404 annual series from the Heritage Foundation, which business 
freedom, fiscal health, financial freedom, government integrity, government spending, investment freedom, 
judicial effectiveness, labour freedom, monetary freedom, property rights, tax burden, and trade freedom

 – Legatum Prosperity Index: a total of 174,521 annual series from the Legatum Institute covering economic 
quality, education, enterprise conditions, governance, health, investment environment, living conditions, 
market access and infrastructure, natural environment, personal freedom, safety and security, and  
social capital

 – Millenial Cities Ranking: a total of 2,080 annual series from Nestpick, which provide scores to a range of 
cities in major markets across: food, Internet speed, Apple store rank, access to contraception, gender 
equality, immigration tolerance, LGBT-friendliness, night scene, beer, festivals, employment, startup, 
tourism, housing, transport, health, university, personal freedom and choice

 – Notre Dame Global Adaptation Index: a total of 2,854 annual series from the Notre Dame Global 
Adaptation Initiative, which include both the adaptation indices and their subcomponents of adaptation 
vulnerability and readiness

 – SIPRI Military Expenditure: a total of 1,060 annual series from the Stockholm International Peace 
Research Institute, which cover a range of indicators related to country military expenditure. These include 
expenditure and a share of GDP, as a share of government spending, per capita, current and constant 
prices, and in local currency

 – Social Governance Indicators: a total of 17,368 annual series from the SGI covering democracy, 
governance and policy performance

 – World Bank Doing Business: a total of 40,692 annual series including ease of doing business, starting 
a business, dealing with construction permits, getting electricity, registering property, getting credit, 
protecting minority investors, paying taxes, trading across borders, enforcing contracts, resolving 
insolvency and hiring

 – World Bank Worldwide Governance Indicators: a total of 7,710 annual series including voice and 
accountability, political stability, governance effectiveness, regulatory quality, rule of law and control  
of corruption

 – World Energy Trilemma Index: a total of 512 annual series from the World Energy Council, which provide 
scores to all countries on the categories of energy equity, energy security and environmental sustainability

 – World Economic Forum Global Competitiveness Report: a total of 106,126 annual series analysing a range 
of competitiveness indicators that are standardised across all countries, such as institutions, infrastructure, 
ICT adoption, macroeconomic stability, health, skills, product market, labour market, financial system, 
market size, business dynamism and innovation capability
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Additional benefits of Macro ESG:

 – Incorporating Macro ESG data allows you to get a bigger picture and alter research or your investment 
process accordingly

Data set Coverage

Corruption Perceptions Index Global Annual 12 years

Country Policy & Institutional Assessment of Africa Africa Annual 18 years

Country Risk Rankings Global Monthly 10 years

DHL Global Connectedness Index Global Annual 20 years

Environmental Performance Index Global Annual 20 years

Fragile States Index Global Annual 15 years

Global Entrepreneurship Monitor Global Annual 20 years

Global Green Economy Index Global Annual 1 years

Global Hunger Index Global Annual 40 years

Global Innovation Index Global Annual 20 years

Global Knowledge Index Global Annual 3 years

Index of Economic Freedom Global Annual 25 years

Legatum Prosperity Index Global Annual 15 years

Millenial Cities Ranking Global Annual 2 years

Notre Dame Global Adaptation Index Global Annual 25 years

SIPRI Military Expenditure Global Annual 70 years

Social Governance Indicators Global Annual 7 years

World Bank Doing Business Global Annual 5 years

World Bank Worldwide Governance Indicators Global Annual 25 years

World Energy Trilemma Index Global Annual 7 years

World Economic Forum Global Competitiveness 
Report 

Global Annual 15 years

SFDR package
The Sustainable Finance Disclosure Regulation (SFDR) requires asset owners and mangers to make 
pre-contractual, periodic disclosures and provide information on their websites to describe sustainable 
characteristics of Article 8 and 9 investment products.

To fulfil this regulation, market participants require reliable, sustainability-related and supporting content for 
investments in investee companies, in sovereigns and supranationals, and in real estate assets. Just ESG data 
is not enough – roughly 30% of the related data fields required for the calculation of the principle adverse 
impacts (PAI) indicators are not ESG. 

Refinitiv brings together a consolidated feed to supply client reporting and compliance applications with the 
data required for calculation and disclosure. 
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Refinitiv has solid coverage across the PAI indicators in the three tables. 

Additional benefits of the Refinitiv SFDR package:

 – Refinitiv is committed to bringing transparency to sustainability by covering any data gaps for the 
mandatory indicators first and evaluating coverage requirements for the remaining opt in tables

 – The data feed supports the content requirements across different content sets, including:
 – Reliable ESG data for GHG emissions, energy consumption, biodiversity, water, waste, social and 

employee matters, human rights and anti-corruption and anti-bribery for public investee companies 
 – Key Datastream indicators for sovereigns, for example, emissions, CO2 emissions (KG Per 2010 US 

Dollar of Gross Domestic Product) from World Bank to calculate GHG emissions of investee countries, 
Fragile States Index for human rights, corruption score, political stability score etc.

 – Extensive list of The Refinitiv Business Classificatiomn (TRBC) codes to filter for investee companies
 – Green bonds are also sourced from Datastream

Green indices
Access to green indices via Datastream allows investors to navigate and assess environmental risks and 
improvements. Indices include:

 – Bloomberg Barclays – 68 green bond global indices
 – FTSE Russell – over 180 sustainable investing indices, with USD 60bn AUM
 – ICE Bank of America Merrill Lynch – two global green bond indices
 – JP Morgan – 186 ESG global bond indices covering government and corporate bonds
 – Refinitiv Datastream – 70 currency based green bond indices, across five major currencies and multiple 

maturity bands

Data set Coverage Update 
frequency

History

SFDR Refinitiv has solid 
global coverage 
across 56 of the 
proposed 64 
indicators

Weekly 8 years
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Datastream 
Refinitiv Datastream is an industry-leading analytical data source that enables detailed exploration of 
relationships between data series. Perform correlation and relationship analysis, test investment and trading 
ideas, and research countries, regions and industries – with time series available from the 1900s onwards.

Datastream provides:

Access
 – Refinitiv Eikon® and Workspace® – for powerful charting, integrated with Microsoft Office
 – Refinitiv® Datastream® Web Service (DSWS) – accessed via our dedicated API, Python or R. Fully integrated 

with EViews and MATLAB
 – Custom FTP service – for bulk downloads 

UNMATCHED HISTORICAL 
FINANCIAL DATA

Build and test investment 
strategies, with both price and 
fundamental data available 
across all major asset classes. 
Over 10,000 economic series 
with full point in time values.

UNIQUE CONTENT SETS

Refinitiv® I/B/E/S® Estimates 
for both stock- and index-level 
data, Refinitiv Worldscope® 
Fundamentals, point in time data 
and Reuters Polls are just a few 
of the content sets available only 
through Refinitiv Datastream®.

ACCURATE DATA

Consistent point in time data 
for backtesting, building 
and validating your models. 
Thousands of data points 
supplied by leading authorities, 
including the Economist 
Intelligence Unit, the IMF, the 
European Commission and the 
OECD. 

INTEGRATED WITH  
MICROSOFT OFFICE

Automatically update your 
reports, tables, charts and 
presentations using the 
Datastream add-in for Microsoft® 
Office. A simple wizard gives 
you access to thousands of data 
sources.

FLEXIBLE DATAFEED ACCESS 
TO CONTENT

Access Datastream through 
industry-standard programming 
languages via APIs using Python 
or R, or access content from 
MATLAB and EViews for users 
that require data in bulk via our 
secure FTP service.

POWERFUL CHARTING  
AND PUBLISHING TOOLS

A comprehensive charting toolkit 
lets you illustrate your analysis 
with powerful graphics. We offer 
9,000 pre-built chart templates 
and chart studies for commonly 
used valuation, performance, 
and technical and fundamental 
analysis.
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