Portfolio Carbon Diagnostics
and Backtesting
Building A Pathway to Net Zero Portfolios
Asset managers, asset owners, and their financial intermediaries require tools to assess carbon exposures
and ESG concerns. Our Portfolio Carbon Diagnostics serve as the foundation point for developing net-zero
emissions goals and sustainable investment strategies.
Our exclusionary fossil fuel screen, The Carbon Underground 200TM (CU200), along with on-demand
portfolio snapshots, detailed holdings analysis, and fully automated backtesting capabilities, provide a
clear view of carbon exposure, financed emissions, SUSTCO ESG controversies, and the performance
impact of CU200 divestment.
Delivering Clear Benefits
Our easy-to-understand and
easy-to-generate analyses
educate, inform, and engage
stakeholders.

Clear and
transparent
analysis

Streamlined
carbon
exposure
tracking

On-demand,
automated
reports

Time saving
and costeffective
solutions

Fulfilling Diverse Needs
Our solutions provide the clarity and actionable insights needed to manage the risks and opportunities in
the energy transition, no matter your role in the investment chain.
Asset owners can:

Asset managers can:

Advisors and consultants can:

Evaluate and understand portfolio carbon
exposures.

Conduct comprehensive carbon exposure
and risk reporting on client portfolios.

Evaluate and conduct due diligence on
managers.

Highlight ESG issues beyond carbon
holdings.

Respond to asset owner requests including
mandate compliance reporting.

Generate carbon analyses for RFP
responses and selection pitches.

Prepare for investment reviews including
manager due diligence, compliance
tracking, and reporting.

Create new, fossil-free versions of current
strategies.

Track investor carbon exposures and
monitor mandate compliance.

Evaluate the impact of divestment.

Advise on the impact of divestment.
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On-Demand Portfolio Carbon Diagnostic Reports

With a few clicks, upload your portfolio and receive easy-to-understand reports in minutes.
Summary Snapshots

Comprehensive Reports

Backtesting Reports

Summary Snapshots offer a portfolio-level
look at your carbon exposures and ESG profiles. Focused on overlap with the CU200,
fossil-fuel highlights include heavy carbons
and financed emissions exposure. ESG
highlights include clean-energy and
SUSTCO 3000 exposure, as well as ESG
controversy counts.

Comprehensive Reports provide in-depth,
holdings-level carbon and ESG analyses.
CU200 holdings are detailed by financed
emissions, heavy carbon weightings, and
emission intensity. Top clean-energy and
SUSTCO 3000 holdings are highlighted,
along with highest ESG controversy
categories.

Backtesting Reports measure the impact of
excluding the CU200 companies from a
portfolio. Key statistics over 10 years and
during select historical periods highlight the
risks and opportunities that allow you to
create a more climate-focused, sustainable
portfolio.

OUR CORE PRODUCTS
With over $8 billion in
assets screened, our
rankings of the top global
200 publicly-owned coal,
oil, and gas reserve owners
have been the widely
accepted fossil free standard since 2014. The
Carbon Underground 200 underpins investor
screening mandates and sustainable investment products.

Addressing the
global structural
shift from an
economy
powered by
fossil fuels to one powered by clean energy, we
pioneered the FFI Energy Transition Long-ShortUS (ETLS-US) index designed to capture the
potential upside of the transition to a lowcarbon economy.

ANALYTICS PLATFORM
Our analytics
platform, made
possible through
our strategic partnership with CRD Global and
powered by FastINDX, integrates forward-looking SUSTCO SCORE ESG metrics and methodology.
CRD Global’s comprehensive set of financial data
also allows us to deploy robust screening,
diagnostics, reporting, and index construction
technology.

FFI Solutions is a research and analytics-driven advisory firm that empowers asset owners, asset managers,
investment consultants and financial intermediaries to transition to more sustainable investments. In
addition to Portfolio Carbon Diagnostics, we offer Research and Screening, Custom Reporting and Automation, ESG and Impact Investing, and Index and Product Development solutions.
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The information contained in this document is provided for informational purposes only, and is subject to change without notice. Whereas many of the thoughts expressed in this document are stated in a factual
manner, the discussion reflects only FFI Solutions’ beliefs about its products and services. Nothing herein should be construed to constitute investment advice. The information in this document is prepared as of its
date and may be different as of the date you review it. FFI Solutions undertakes no obligation to revise or update any statement in this document for any reason. This document is intended only for the recipient and
should not be copied or distributed to any other party.

