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a. Quick Facts
I. Snapshot, Summary
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ESG Metric Report
The ESG Quality Score measures the ability of underly-
ing holdings to manage key medium to long-term risks 
and opportunities arising from environmental, social, 
and governance factors. 

The Virtus Vontobel Greater Eu Opptys Fd;A receives 
a high score of 7.1 out of 10, and has 42% exposure to 
ESG leaders and 0% exposure to ESG laggards. It ranks 
in the 70th percentile within the Equity Europe peer 
group and in the 94th percentile within the global uni-
verse of all funds in coverage.

 Identifier US348593915

 Asset Class Equity

 Benchmark Equity - MSCI World Index Industry

 Peergroup Lipper Global Equity Global

 Classification GICS

 Coverage 98.6%

 Ext. Coverage no

 Holdings Date December 31, 2019

Portfolio Score
Portfolio Rating

7.1
AAA


United Global 
Compact Compliance


Compliant

0%


Business Involvement 
Exposure 


Failed

9%

AAA
7.1/10

BBB
5.7/10

Portfolio ESG Rating Distribution
 AAA    AA    A   BBB 

BB    B    CCC    Not Rated 

Benchmark ESG Rating Distribution
 AAA    AA    A   BBB 

BB    B    CCC    Not Rated 
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a. ESG Summary & Scores
II. ESG Overview

Portfolio Benchmark Portfolio vs. Benchmark

Index & Portfolio ESG Screens

Overall Score 7.8 5.7 35.8%

ESG Scores

Environment 6.8 5.5 22.8%

Social 5.3 4.6 14.8%

Governance 6.3 5.2 21.3%

ESG Ratings

ESG Coverage 98% 100%

Distribution of ESG Coverage

        AAA 37.7% 9.0% 28.7%

        AA 27.1% 15.7% 11.5%

        A 20.9% 23.7% -2.8%

        BBB 6.8% 23.1% -16.4%

        BB 6.3% 17.3% -11.0%

        B 1.2% 8.5% -7.3%

       CCC - 2.7% -

Distribution Coverage Summary 100% 100%

Portfolio vs. Benchmark
Overall Score    Environment    

Social    Governance 

Portfolio
 AAA    AA    A   BBB 

BB    B    CCC    Not Rated 

Benchmark
 AAA    AA    A   BBB 

BB    B    CCC    Not Rated 
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c. Sector Breakdown
II. ESG Overview

Score Weight AAA AA A BBB BB B CCC Not Rated

Corporates

Consumer Discretionary - 0.0% - - - - - - - -

Consumer Staples - 0.0% - - - - - - - -

Energy 1.8 5.1% 0.0% 0.0% 0.0% 24.1% 0.0% 22.3% 42.3% 11.3%

Financials 4.0 12.7% 0.0% 0.0% 14.4% 17.6% 19.1% 14.9% 0.0% 33.9%

Health Care - 0.0% - - - - - - - -

Industrials 4.2 0.6% 0.0% 0.0% 0.0% 0.0% 65.3% 0.0% 0.0% 34.7%

Information Technologies - 0.0% - - - - - - - -

Materials 4.8 2.0% 0.0% 0.0% 0.0% 100% 0.0% 0.0% 0.0% 0.0%

Real Estate - 0.0% - - - - - - - -

Communication Services 5.2 0.5% 0.0% 0.0% 0.0% 100% 0.0% 0.0% 0.0% 0.0%

Utilities 3.0 1.8% 0.0% 0.0% 0.0% 22.6% 0.0% 64.7% 0.0% 12.7%

Gorvernment Related

Agencies - 0.0% - - - - - - - -

Local Authorities - 0.0% - - - - - - - -

Sovereigns 4.1 77.4% 0.0% 0.0% 7.3% 40.0% 36.6% 15.2% 0.9% 0.0%

Supranationals - 0.0% - - - - - - - -

Sectors Scores & Weights Rating Distribution within Sectors
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V. Impact Measurement
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a. Quick Facts
I. Snapshot, Summary

Exposure to ESG Leaders & Laggards
Leaders    Laggards    Other 
ESG Leaders are companies with an ESG Rating of AAA or AA (best in class). 
ESG Laggards are companies with an ESG Rating of B or CCC (worst in class).

ESG Controversies Exposure
Severe Controversies: The percentage of portfolio´s market value 
exposed to companies facing one or more Severe or Very Severe 
controversies. See the Glossary section at the back of the report 
for more detail.

Exposure to Sustainable Impact Themes
Revenue exposure to Sustainable Impact Solutions reflects the 
extent to which company revenue is exposed to products and 
services that help solve the world´s major social and environmen-
tal challenges.

50% 50%

Portfolio

Serve
Controversies

Overall Sustaina-
ble Impact

Benchmark

22.9% 5.7%
Significant

Exposure to Sustainable 
Impact Solutions

Business Involvement
The percentage of portfolio´s market value exposed to companies 
flagged for any tie, in the main categories (see section IV, for more 
details).

50% Business
Involvement

17.5%

ESG Rating Momentum - Portfolio & Peer Avg.
Companies with negative (- downgrade) and positive (+ upgrade) ESG Rating trend 
compare to their previous ESG Rating.

Strong
Upword

Upword Stable

91%

0%0%
2%

0%
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Downward Strong
Downward

not
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b. ESG Rating Pillar & Theme – Corporate Positions
II. ESG Overview

Score Weight 

Environment 3.5 41.7%

Climate Change            4.8            16%

Environmental Opportunities            3.3            10%

Natural Capital            2.6            3%

Pollution & Waste            2.8            8%

Social 4.2 26.9%

Human Capital            4.3            18.1%

Product Liability            3.2            3.7%

Social Opportunity            4.5            5.2%

Stakeholder Opposition            0.0            0.0%

Governance 3.1 31.4%

Corporate Behavior            2.7            15.7%

Corporate Governance            3.5            15.7%

Themes Scores & Weights
Environment Theme    Environment Weight   Social Theme    Social Weight   Governance Theme    Governance Weight 
Weights on this page are normalized to reflect the sub-portfolio of corporate positions only. If the portfolio includes non-corporate rated securities, 
the weights and pillar scores on this page may differ from those shown on the preceding summary page.

Climate Change Environmental
Opportunities

Natural Capital Pollution & Waste Human Capital Product Liability Social Opportunities Stakeholder 
Opposition

Corporate
Behavior

Corporate
Governance
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d. Holdings Breakdown
II. ESG Overview

Lowest ESG Rated Positions in Portfolio

Rank Holding Name Portfolio Weight Sector (GICS) Rating

1 PETROLEOS MEXICANOS 2.24% Energy CCC

2 ISLAMIC REPUBLIC OF PAKISTAN 0.62% Sovereigns CCC

3 THE DEMOCRATIC SOCIALIST REPUBLIC OF SRI LANKA 2.06% Sovereigns B

4 ARAB REPUBLIC OF EGYPT 2.02% Sovereigns B

5 REPUBLIC OF LEBANON 1.96% Sovereigns B

Highest ESG Rated Positions in Portfolio

Rank Holding Name Portfolio Weight Sector (GICS) Rating

1 REPUBLICA ORIENTAL DEL URUGUAY 3.48% Sovereigns A

2 EXPORT-IMPORT BANK OF MALAYSIA BERHAD 1.55% Financials A

3 LIETUVOS RESPUBLIKA 1.41% Sovereigns A

4 MALAYSIA SUKUK GLOBAL BERHAD 0.55% Financials A

5 BANCO DEL ESTADO DE CHILE 0.46% Financials A

Largest Positions in Portfolio

Rank Holding Name Portfolio Weight Sector (GICS) Rating

1 REPUBLICA ORIENTAL DEL URUGUAY 3.48% Sovereigns A

2 TURKIYE CUMHURIYETI 3.37% Sovereigns BB

3 GOBIERNO DE LA REPUBLICA DE PANAMA 3.34% Sovereigns BBB

4 REPUBLICA DE COLOMBIA 3.17% Sovereigns BBB

5 REPUBLIC OF THE PHILIPPINES 3.06% Sovereigns BB
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yourSRI ESG Screening is a next generation transparency report that provides
multi-dimensional risk assessments at the portfolio level to effectively meas-
ure environmental, social and governance (ESG) exposure relative to peers
and benchmarks. It helps to assess and benchmark the ESG characteristics of
investments and to reveal hidden ESG-related risks - for better decisions. 
For further information, see www.yoursri.com

ESG Report

your SRI

Report created: November 27. 2018 

The carbon footprint provides a historic snapshot of the 
emissions from the equity holdings of the fund. The 
calculations are not comprehensive and indirect 
emissions, e.g. from suppliers, are based on reported 
data or estimates of emissions. The metric says nothing 
about how the portfolio contributes to a low-carbon 
society. For further information about the metric, see 
www.sebgroup.com.
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