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Our changing world requires businesses to consider the 
financial implications of non-financial megatrends 
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Section 1 – The case for sustainability reporting 

Demographic 
shifts 

Shift in global 
economic 
power 

Accelerating 
urbanization 

Climate change 
and resource 
scarcity 

Technological 
breakthroughs 

Social, economic and environmental megatrends are changing 
the way we do business.  To identify opportunities and manage 
risk, companies need a more integrated perspective. 
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Non-financial information is increasingly important to 
a company’s market value 
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Section 1 – The case for sustainability reporting 

Source: Ocean Tomo, LLC Annual Study of Intangible Asset Market Value 
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As a result, information providers are embedding 
sustainability data in their platforms… 
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Section 1 – The case for sustainability reporting 

Bloomberg 

Google Finance 

• Bloomberg’s corporate 
pages provide detailed 
information on 
environmental, social 
and governance (ESG) 
performance 
indicators—data is 
pulled from corporate 
disclosures or the 
Bloomberg Sustainability 
Survey 

• Google Finance 
incorporates CDP scores 
on its “Key Stats and 
Ratios” snapshot 
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…and the sustainability reporting landscape is 
changing with increasing momentum 
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Section 1 – The case for sustainability reporting 

• GRI G2 released 

Shell 
releases first 
CSR report 

(1998) 

• Australia ASX requires 
ESG risk disclosure 

• GHG Protocol Corporate 
Standard released 

• France requires non-
financial reporting 

• Dow Jones 
Sustainability Index 

• GRI Framework 
• UN Global Compact 

• Sweden requires 
CSR reports 

• Malaysia Bursa 
requires CSR 
disclosure 

• EU Modernization act 
requires non-financial 
disclosures 

The early years – voluntary reporting …. 

• South Africa JSX requires 
integrated reports 

• SEC issues guidance on  
climate risk disclosures 

• Australia requires ethical 
disclosures 

• Indonesia requires 
environmental impact 
disclosure 

• Spain requires governance 
and CSR reports 

• IIRC releases IR framework 
• GRI G4 released 
• SASB releases conceptual 

framework 
•  PCAOB proposes new standards on 

non-financial information 
• NYSE joins SSE 
• Deutsche Borse joins IIRC 
• SEC proposal on CEO to employee 

pay ratio 
• EC proposes directive to require 

CSR disclosure in annual reports 
• India requires CSR policies 
• Norway requires disclosure of ESG 

integration into strategy 

• UN - with NASDAQ - 
launches Sustainable 
Stock Exchange 
Initiative(SSE) 

• NAIC requires 
climate risk 
disclosures 

• Bloomberg launches 
ESG product 

2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 

… today – integration into the mainstream 

• Denmark requires non-
financial reporting in 
annual reports 

• France requires 
integrated reporting 

• NASDAQ commitment 
• AICPA establishes 

sustainability task force 
• Dodd-Frank Conflict 

Minerals Rule 

• CDP Investor Survey 
• Germany requires non-financial 

reporting in annual report 
• Japan requires environmental 

impact disclosure 
• GRI G3 released 
• UK Companies Act requires 

non-financial disclosures 
• China requires 

environmental disclosure 
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The benefits of DJSI 
Section 2 
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DJSI is among the world’s most respected sustainability 
reporting programs 

7 
Dow Jones Sustainability Index (DJSI) • Gaining recognition for sustainability achievements 

Section 2 – The benefits of DJSI 

According to the 2013 Rate the Raters survey, the DJSI is one of the top two most 
credible of the world's 18 leading sustainability ratings programs: 

Source: GlobeScan/SustainAbility, Rate the Raters, 2013 
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Reporting to DJSI can have important business benefits 

• As stakeholders place increasing importance on sustainability performance, your 
company's DJSI standing carries strategic significance for brand value, access 
to capital, and competitive advantage. 

• The DJSI was created by the investor community.  Currently, 60 DJSI licenses 
are held by asset managers in 16 countries managing over $6.5 billion USD based 
on the DJSI. 1  These asset managers have access to DJSI data and use it to manage 
their sustainability portfolios. 

• Of the $33.3 trillion in total assets under management tracked by Thomson Reuters 
Nelson, $3.74 trillion or 11.3% is invested according to SRI criteria. This is a 
29.2% increase since year-end 2010.2 

 

 

1. RobecoSAM DJSI Website , 2014 (http://www.sustainability-indices.com/index/index.jsp ) 
2. Report on Socially Responsible Investing Trends in the United States, Social Investment Forum (SIF), 2012 
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Section 2 – The benefits of DJSI 

http://www.sustainability-indices.com/index/index.jsp
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Overview of DJSI 
Section 3 
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History of DJSI 

10 
Dow Jones Sustainability Index (DJSI) • Gaining recognition for sustainability achievements 

Section 3 – Overview of DJSI 

• Launched in 1999/2000, the DJSI were the first global indexes tracking the 
financial performance of the leading sustainability-driven companies worldwide 

• The DJSI were founded by Sustainable Asset Management (SAM), a Zurich-
based investment boutique focused exclusively on sustainability investing that was 
acquired in 2006 by Dutch asset management firm Robeco 

• RobecoSAM was acquired by Rabobank Group in 2007 and sold to the Japanese 
financial services group Orix Corporation in 2013 

• Today, with approximately 130 specialists located in Zurich and Rotterdam, 
RobecoSAM offers sustainability investing products and services in over 20 
countries 

• RobecoSAM jointly publishes and markets the DJSI with S&P Dow Jones Indices 
LLC, a part of McGraw Hill Financial and the world’s largest, global resource for 
index-based concepts, data and research 
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How does DJSI work? 
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Section 3 – Overview of DJSI 

• Participation in the DJSI is by invitation-only–questionnaires are sent to the 
world’s largest companies across various industries and regions 

• RobecoSAM uses company responses to the questionnaire combined with an 
assessment of publicly-available data to select the components of the DJSI, and S&P 
Dow Jones Indices is responsible for index calculation and data dissemination 

• The DJSI family uses a best-in-class approach to select sustainability leaders based 
on pre-defined sustainability criteria. Best-in-class means that:  

- No industry is excluded from the indices, with the most sustainable companies in 
each industry selected for index membership  

- Companies receive a Total Sustainability Score between 0 – 100 and are ranked 
against other companies in their industry  

• The DJSI is updated on an annual basis.  Companies can respond to the 
questionnaire from April to May, and results are usually announced in early 
September. 
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Only the largest publicly-listed companies are eligible to 
participate in the DJSI 
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Section 3 – Overview of DJSI 

S&P Global Broad Market IndexSM 

2,500 largest companies in the 
world 

Top 10% of companies in 
each industry 

DJSI World 

600 largest companies in the US 
and Canada 

Top 20% of companies in 
each industry 

DJSI North America 

333 companies in 2013 140 companies in 2013 

Source: RobecoSAM 2013 DJSI World Index Guide and 2013 DJSI North America Index Guide 
Note: Other indices include: DJSI Europe, DJSI Asia Pacific, DJSI Emerging Markets, DJSI Australia, and DJSI Korea 
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DJSI results are confidential, 
except for leaders 
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Section 3 – Overview of DJSI 

Source: RobecoSAM 2014 Sustainability Yearbook 

Sample of 2014 DJSI leaders: 
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The DJSI questionnaire is tailored to each industry 
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Section 3 – Overview of DJSI 

Each DJSI questionnaire covers economic, environmental and social topics—with some 
questions posed to all companies, and others industry-specific 

Source: RobecoSAM 2013 DJSI World Index Guide 

Economic 
 

Environmental 
 

Social 

24 industry groups 
 

59 industries 
 

59 questionnaires 
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Example of topics covered by the DJSI questionnaires 
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Section 3 – Overview of DJSI 

Source: RobecoSAM 2013 DJSI North America Index Guide 
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