
*The SFDR also requires indicators for Supranational  
and Real Estate; however, these asset classes are not 
currently covered by FactSet

ESG Regulatory Reporting 

FACTSET SFDR PRINCIPAL ADVERSE 
IMPACTS OVERVIEW

Included with regulatory reporting 
subscriptions.

Built specifically to support compliant 
PAI reporting. 

Coverage: 
• 12,000 public companies

• All mandatory corporate indicators*

•  32 of 33 additional corporate 
indicators

•  Underlying inputs are included where 
available 

•  Truvalue Spotlights Events are used 
for supplemental Organization 
for Economic Cooperation and 
Development (OECD) and United 
Nations Global Compact (UNGC) 
violation checks where company 
reporting is sparse

THE CHALLENGE
•  Accessing and connecting multiple 

SFDR-relevant datasets 

•  Aggregating Principal Adverse 
Impact (PAI)  indicators up to the 
product- and entity-level

•  Incorporating hierarchical logic to pull 
data from multiple sources 

•  Producing customizable reports that 
support required quantitative and 
qualitative sections

•  Publishing reports at scale without 
sacrificing auditability

THE SOLUTION
Content-Agnostic Reporting 
Seamlessly connect EU Taxonomy and PAI datasets of your choice to your firm’s 
holdings. Choose from any SFDR-relevant datasets or load your own data.

Integrated Datasets Include, but are not limited to: 

• FactSet SFDR Principal Adverse Impacts 

• MSCI SFDR Principal Adverse Impacts and EU Taxonomy

• ISS ESG SFDR Principal Adverse Impacts

Streamline and scale your ESG reporting on any ESG framework with FactSet’s 
content-agnostic solutions.

Multi-Asset Class Portfolio Analysis 
Aggregate security-level data across your firm’s holdings for simplified SFDR 
reporting. 

• Leverage FactSet’s templates to expedite report creation

• Use customized logic to incorporate data from multiple sources

•  Compile data using portfolio groupings at the country, sector/industry, asset 
class, or other level

•  Compare holdings and analyze trends with dynamic charts and time-series 
reports 

*Detailed below is an example of our SFDR reporting solution



Indicators applicable to investments in investee companies

CLIMATE AND OTHER ENVIRONMENT-RELATED INDICATORS

Adverse sustainability indicator Metric Impact1

(year 2022)
Impact2

(year 2021)
Explanation3 Actions taken, and actions planned and targets set for the 

next reference period

Greenhouse 
gas emissions

1. Greenhouse 
gas emissions

Scope 1 GHG emissions

Scope 2 GHG emissions

NA NA

NA NA

3,632.73

817.27

FactSet Asset Management (FAM) is committed to achieving 
net zero carbon emissions by 2040. The milestones include
50% reduction by 2030 and 100% by 2040, well before the
2050 target date. This will include 100% of client mandates
by 2040.

1. FactSet Asset Management has started measuring performance on Principal Adverse Impact as of 31 March 2022. The first results will be published in 2023.
2. FactSet Asset Management has started measuring performance on Principal Adverse Impact as of 31 March 2022. The first results will be published in 2023, 2024 will be the first year reflecting a comparison to a previous year.
3. This column will provide an explanation on the development of the specific principal adverse impact indicator against the different reference periods, in relation to the actions taken. 

FactSet Asset Management (FAM) is committed to achieving 
net zero carbon emissions by 2040. The milestones include
50% reduction by 2030 and 100% by 2040, well before the
2050 target date. This will include 100% of client mandates
by 2040.

SFDR Annex 1 Sample Report

Full SFDR Reporting Capabilities 
Leverage customizable SFDR Annex templates aligned to the regulatory technical standards to streamline your reporting. 
Audit report components with direct links to the underlying portfolio analytics calculations. Generate PDF outputs for all SFDR 
Annexes, highlighted by client-supplied narrative disclosures and quantitative sustainability disclosures. Utilize PAI & Periodic 
report components in generating the EET.

SFDR Annex IV Sample Report
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