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Asset managers are increasingly using environmental, 
social and governance (ESG) criteria alongside 
traditional financial metrics to assess the potential 
returns a company offers investors. 

Data Simply provides a tool to quickly evaluate ESG 
and financial signals within SEC filings. Table 1.0 
shows the largest holdings of US dedicated ESG/SRI 
Fund.  

The case study which follows combines Data Simply 
and EPFR stock positioning data to drive cross-
sectional analysis that helps investors to select the 
best scoring companies across multiple 
investment factors.

The EPFR-Data Simply ESG stock barometer – US focus
Combining Data Simply and EPFR’s stock positioning data allows clients to choose ESG companies 
that are ‘liquid’ and avoid those becoming crowded.

Table 1.0
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Empirical evidence shows that EPFR’s country, sector and stock flow data has predictive power which a cross-sectional approach can 
unlock. Table 2.0 Shows the Top Liquid Stock. 

The stocks the barometer identifies crowded stocks that are likely to have poor performance and liquid stocks that should have a
bullish outlook, in the coming month.

The EPFR-Data Simply ESG stock barometer (US focus)

Table 2.0 
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The EPFR-Data Simply ESG stock barometer (US focus)

Data Simply scores help identify stocks with high ESG ratings that are in a good position to do well in the month ahead. This scoring 
allows investors to identify which of the ESG components are currently making the biggest contribution to the company’s overall 
score. This scoring is crucial as one client may regard environmental issues as the most important part of their ESG investment 
criteria, while a union pension fund might be more interested in social and governance issues.

Table 3.0 Combining Data Simply and EPFR’s stock positioning data allows clients to choose companies with positive ESG sentiment
which are also liquid.

Table 3.0 
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The EPFR-Data Simply ESG stock barometer – by Crowding


