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ESG Screening for Corporate Debt, ESG Bonds, 

Listed Equity, Private Equity, Real Estate and 

Infrastructure 

ESG Screening for Corporate Debt:  
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Exhibit 1: Investment-grade bond portfolio performance (strong vs weak ESG)

 

Source: Barclays. 

 



 

 

                                                                                

 

ESG Screening for ESG Bonds:  
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Types of ESG Bonds:  

Green Bonds:  
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Sustainability-linked bonds: 
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SDG-linked bonds:  
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Blue bonds:  
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You can find more information about bonds in ICMA’s Social Bonds, Sustainability Bonds, 

and Sustainability-Linked Bonds Principles. 

ESG Screening for Listed Equity:  
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Figure 2: Simulated implications of shorting poor ESG companies for exposure and 

performance – Shorting doubles the portfolio's ESG exposure 

 

Source: MSCI ESG score; Sustainalytics ESG score; and Man Numeric proprietary 

ESG score as of 31 December 2019. 



 

 

                                                                                

 

Figure 3: Simulated Implications of Shorting Poor ESG Companies for Exposure 

and Performance – Poor ESG Companies Have Underperformed

 

Source: MSCI ESG score, Sustainalytics ESG score, Trucost carbon data, and Man Numeric 

proprietary ESG score as of 31 December 2019. 

ESG Screening for Private Equity:  
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ESG Screening for Real Assets - Real Estate and Infrastructure:  
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