
PORTFOLIO ANALYTICS: POWERING 
YOUR SUSTAINABLE INVESTING
Our full suite of analytical tools can illustrate how the securities within a portfolio 
are performing against ESG metrics, climate recommendations and regulatory 
requirements.

An LSEG Business

Portfolio Analytics tools in both Refinitiv Workspace and Refinitiv Eikon enable you to easily consider 
environmental, social and governance (ESG) data for portfolio construction, optimisation and security 
selection.

Measure and report ESG performance at the 
portfolio level
The Portfolio Analytics tool helps you measure and report on 
aggregated ESG scores or against a particular aspect of ESG in 
your portfolio.

You can report against any aspect of the portfolio’s ESG profile 
(e.g., gender diversity, carbon exposure) to asset owners. You 
can also perform an attribution analysis to test how an ESG tilt is 
helping or hurting performance. For example, does focusing on 
carbon light companies in the portfolio drive excess return?

As well as using the built-in reporting tools in Eikon and Workspace, 
you can use the Microsoft® Excel® functionality to create your own 
portfolio analysis tools. We provide ESG templates in Eikon Excel 
to get you started.

Portfolio Analytics allows you to easily measure and report on ESG 
performance at a client-holding or portfolio level, and seamlessly 
integrate that with traditional financial performance and reporting.
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

Understand the impact of your portfolio with pre-set 
carbon templates
The Carbon Footprint template allows you to see what a portfolio 
looks like from a carbon standpoint. This enables you to size the 
impact of your portfolio.

In addition, we have developed sophisticated carbon data and 
estimate models to help asset managers with companies in the 
portfolio that don’t report on their CO2 emissions. Our patented 
models are fully transparent, providing an estimated value when  
a reported value is not available.

Analysis of the Carbon Footprint report to visualise your investments’ impact on 
carbon emission.

View cumulative and sub-period returns in the ‘Performance’ tab to see whether your 
portfolio outperformed the benchmark, and review the active weight and relative 
contribution to return by ESG grade.
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Reduce transition climate risk exposure and capture 
new business opportunities
To accelerate the just transition towards net zero, portfolio 
managers need to assess and align their portfolios with global 
climate goals, allowing them to reduce transition climate risk 
exposure and capture new business opportunities. 

For Paris Agreement Signatories to take action on climate change, 
investors need to decarbonise investment portfolios year after 
year at 7%. This is consistent with a global 1.5°C International Panel 
on Climate Change (IPCC) scenario with no or limited overshoot.

 

The Paris Alignment & Carbon Intensity template in Portfolio 
Analytics provides analysis on a portfolio’s absolute GHG 
emissions intensity and its transition to net zero through the 
alignment trajectory.

The template showcases the overall portfolio status, outlining 
the performance of companies and portfolios relative to a global, 
sector-agnostic scenario. It also provides a view of constituents 
making the difference. We calculate the overshoot and alignment 
of the company or portfolio across both absolute and intensity 
GHG emissions, as well as the percentage of companies with net 
zero targets and the weighted average reduction target.

 

Assess the extent to which the companies in a portfolio are committed to a  
decarbonised economy and the transition to net zero.

View the carbon intensity of the portfolio constituents over a five-year trajectory, 
based on ICB industry sectors.

Compare carbon intensity year over year across scope 1, 2 and 3.
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Refinitiv, an LSEG (London Stock Exchange Group) business, is one of the world’s largest providers of financial markets data and infrastructure. With $6.25 billion in revenue, over 
40,000 customers and 400,000 end users across 190 countries, Refinitiv is powering participants across the global financial marketplace. We provide information, insights and 
technology that enable customers to execute critical investing, trading and risk decisions with confidence. By combining a unique open platform with best-in-class data and expertise, 
we connect people to choice and opportunity – driving performance, innovation and growth for our customers and partners.

Disclosing on ESG issues in line with the SFDR
To reach the Paris Agreement and reduce the impacts of climate 
change, several regulations have been drafted. An important and 
timely piece of regulation for the EU is around sustainable finance 
disclosure.

The Sustainable Finance Disclosure Regulation (SFDR) introduces 
ESG disclosure standards for financial market participants, advisors 
and products. The regulation requires all EU-based financial 
market participants to disclose on ESG issues.

To meet the SFDR, asset managers need accurate and trusted data. 

The SFDR Report template is based on the Final Report on draft 
Regulatory Technical Standards published in February 2021, and 
allows you to analyse data and report on the three tables provided 

in the report concerning the principal adverse sustainability 
impacts statement.

The template provides portfolio-level aggregation of the RTS Level 
2 metrics based on the Annex 1 guidelines for both the current 
year and previous year.

Based on the draft RTS published in Februrary 2021, Refinitiv has 
solid coverage across the Principle Adverse Impact indicators 
across the three tables. 
 
Find full details in the SFDR – principles adverse impact indicator 
coverage sheet 

http://refinitiv.com
https://twitter.com/Refinitiv
https://www.linkedin.com/company/refinitiv
https://www.refinitiv.com/content/dam/marketing/en_us/documents/fact-sheets/sfdr-principle-adverse-impact-indicator-coverage.pdf
https://www.refinitiv.com/content/dam/marketing/en_us/documents/fact-sheets/sfdr-principle-adverse-impact-indicator-coverage.pdf

