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Strategic partnerships established with YoujiVest to provide a full suite of ESG and climate carbon solutions 

including data, fund product design, investment framework construction and more! 

A series of co-branded China Carbon-focused and ESG indices will be launching soon

5Copyright © 2022 YoujiVest. All rights reserved.



About YoujiVest01

Products & Solutions02

03 Applications & Use Cases

6Copyright © 2022 YoujiVest. All rights reserved.



YoujiVest Innovative Technology Offering
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The ESG score is calculated based 
on a weighted average of ESG risk 
factors identified in the previous 
steps and over a period of time 

with dampening effect adjustment.

AI-driven sentiment analysis 
to assess the tone and 
context of ESG-related 

information

Rule-based methodology, 
evaluating the Frequency, 
Severity and the Source of 

ESG incidents or 
controversies

NLP employed to extract 
relevant ESG information from 

those unstructured data

Gathering information from various 
public domain sources, AI and NLP 
algorithms scanned sources in real-
time, ensuring comprehensive and 

up-to-date data.



YoujiVest CRESP

8

China ESG Risk Scores 
(CERS)

• Quantify overall ESG and 25 
sub-issue risks through 
“sentiment” and “event” 
analysis

• Outside-in, negative scoring 
methodology to minimize 
"greenwashing" risks

• Over 10K+ data sources, 
including mainstream news, 
annual/CSR reports, NGOs, 
government agencies, social 
media and more 

• Real-time monitor and 
updates leveraging NLP 
technologies

• Controversial Products (CPBI) 

• ESG customised data point

01
China Environmental
Pollutant Discharge (CEPD)

02
China Carbon Emission 
Metrics (CCEM)

03
Climate Risk Model 
Solutions (YoujiCRMS)

•

•

•

•

•

•
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• Compile, normalize and 
quantify carbon emissions, 
carbon intensity and 
footprints

• Data sourced from public, 
primary sources 
encompassing Scope 1, 2, 3 
GHG emissions 

• Carbon emissions estimated 
for  undisclosed companies 
based on proprietary models 

• Aligned with TCFD and ideally 
suited for portfolio climate 
risk analysis, reduction and 
reporting

• Quantify 600+ discharged 
pollutants

• Data sourced directly from 
municipal and provincial 
sources

• A unique, uncorrelated source 
of “Environmental” alpha

• Urban city air pollution level 
real-time monitor, updated 
hourly 



ESG Risk Scores calculation are based on deploying NLP)/ML techniques to over 10000+ sources of mainstream news、annual 
reports, NGO reports, CSR、social media、regulatory disclosures, penalties announcement, etc. 

Documents are parsed, processed, and analyzed to detect ESG relevancy; then decomposed and flagged to various ESG sub-
issues and topics for further scoring. Our focus is on the “negative” of events and sentiments to optimize risk signals and 
minimize “greenwashing.”  

• Unmatched comprehensive China coverage; granular 
ratings scale at 9 risk categories

• Data focused on real-world investment applications，
with close to real-time update

• Able to flag “most risky” stocks before major blow up 

• Objective and quantitative metrics ideally suited for 
quantitative evaluation on any green finance projects 

Advantage

• All China A-shares and 95% market cap coverage for HK 
securities and ADRs

• 600K+ private companies, bond issuing entities

• Updated weekly and monthly

• History from 2015 (raw data from 2012)

Coverage
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Rating methodology are aligned with global standards such as UN PRI, UN SDGs, UN Global Compact and SASB, but also 
tailored for China’s own unique corporate and cultural characteristics

# Level 1 Level 2

E01 E Animal Treatment

E02 E Global Air Pollution/GHG

E03 E Ecology & Biodiversity

S01 S Child Labor

S02 S Employee Discrimination

S03 S Forced Labor

G01 G Unfair Competition

G02 G Corruption

G03 G 
Executives Issues/

Shareholder Rights

M02 M Supply Chain Issues

M04 M Health Hazards
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Sample
Issues

• Not dependent self-disclosure 

• Anti greenwashing

• 10000+ data sources

• 9 classification levels

• Weekly updates

• 2015 coverage inception

ESG Issues & Topics
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5000+level 4



YoujiVest’s China ESG Risk Scores (CERS) identified such “Governance” risk in advance 
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Luckin Coffee was a publicly traded company IPO as 

an ADR on NASDAQ on May 17, 2019. The company 

was founded in Beijing in 2017 and quickly became 

China’s second largest coffee chain based on the 

number of stores and cups of coffee sold.

Luckin’s retail model heavily leverages technologies 

and big data, enabling customers to transact entirely 

via its apps for a fast and seamless experience. On 

June 26, 2020, it was delisted from the NASDAQ due 

to failure to file its annual report and has since 

traded Over-the-Counter (OTC). 

The U.S. SEC was reported to be investigating 

Luckin’s financial accounting misconduct.

Luckin was delisted from NASDAQ, and 

the board proposed the removal of 

Charles Zhengyao Lu as director and 

chairman of the board. 

Jan 31, 2020

Feb 3, 2020

Apr 2, 2020

Apr 3, 2020

Apr 29, 2020

Jun 26, 2020

CSRC (China Regulators) announced 

investigation into Luckin’s financial fraud and 

trading was halted on April 7, 2020.

Luckin issued a statement calling the allegation 

“misleading and false” and denied any wrongdoing.

Muddy Waters LLC published an anonymous 

short seller report accusing Luckin of substantially 

inflating sales and operating results.

Luckin’s Board of Directors formed a special 

committee to investigate COO Jian Liu overstating 

sales by $2.2 Billion between Q2 to Q4:2019. 
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YoujiVest’s CERS vs Major ESG Rating Firms

Date YoujiVest ESG* ESG Rating Firm A** ESG Rating Firm B***

May 31, 2019 58 No Coverage No Coverage

Dec 31, 2019 62 No Coverage No Coverage

Jan 31, 2020 54 No Coverage No Coverage

Mar 31, 2020 53 No Coverage No Coverage

Apr 30, 2020 94 CCC No Coverage

Jul 31, 2020 100 CCC No Coverage

YoujiVest already flagged Luckin as High ESG Risk (>50) in 

2019, several months before Muddy Waters issued its 

negative short report on January 2020.   

Luckin did not have any ESG ratings data from 2 major ESG 

rating firms until March 31, 2020, and only on April 30, 2020

did Firm A issue “CCC.” But by then Luckin had fallen 75% 

and it was too late for investors to mitigate such ESG risk.
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* YoujiVest ESG Low Risk = 0-25; Medium Risk = 26-50; High Risk = 51-75; Very High Risk =76-100
** ESG Ratings range from AAA to CCC for a total of 7 categories. AAA, AA = Low Risk; A, BBB, BB, = Medium Risk; B, CCC = High Risk
*** ESG Ratings range from Very Low Risk, Low Risk, Medium Risk, High Risk and Very High Risk 
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Low ESG Risk Portfolio High ESG Risk Portfolio CSI 800

Total Returns 21.66% -21.07% 7.01%

Annual Returns 5.02% -5.74% 1.71%

Annual Volatility 20.88% 20.56% 20.06%

Max. Drawdown -26.32% -27.36% -27.84%

Sharpe Ratio 0.11 -0.42 -0.05
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-- Low ESG Risk Portfolio (Equal-Weight)
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(Market Cap USD$300 Million or greater )

Low ESG Risk Portfolio High ESG Risk Portfolio Hang Seng Composite

Total Returns 17.11% 9.35% 10.12%

Annual Returns 2.17% 1.23% 1.32%

Annual Volatility 18.20% 22.15% 18.03%

Max. Drawdown -32.15% -38.98% -36.42%

Sharpe Ratio 0.04 -0.01 -0.01
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-- Low ESG Risk Portfolio (Equal-Weight)
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CEPD provides real-time, comprehensive waste discharge data for enterprises operating in all major China municipalities and 

provinces, and includes 500 +types of pollutants such as wastewater and various gas and solid particulates. 

Uncorrelated “Environmental” Factor

• Data originates from real-time monitoring sensors at the provincial and municipal levels, and AI-

enabled process allows for automated data acquisition, quality assurance and frequent update 

• A differentiated, non-carbon related “Environmental” factor able to detect short to mid-term

production activities ahead of wide public awareness – fertile ground for alpha discovery

• Cities’ real-time air pollution profiles that are highly correlated to company production capacity

Advantages

• 2600+ China publicly listed company covered; sourced and aggregated from all provinces

• Granular discharge data available for over 400,000 unlisted, private companies 

• Data collected daily，sanitized/updated monthly; urban pollution levels updated hourly

• Data history since 2014

Coverage
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CEPD can be seen as ‘E’fundamental data to contribute excess return
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Carbon is the primary factor used by all stakeholders for analyzing climate risks and achieving China’s Dual Carbon Goals  

Carbon is universally recognized as the most 
important climate risk determinant

• Scope 1, 2 and 3 disclosed carbon data sourced, sanitized, compiled from public sources: annual 

filings, CSR reports, company websites, etc.

• Normalized Carbon Intensity (CI) and Carbon Footprint (CP) for all disclosed and estimated 

company carbon emission data

• Easily aggregated into industries/regions/other groupings for portfolio and institutional level 

climate risk analyses, research, reporting and compliance

• Address large coverage gap for China equities

Advantages

• Disclosed data at least once annually to align with company reporting; estimated data model 

update semi-annually

• Data history from 2006; more comprehensive coverage from 2017

Coverage

17Copyright © 2022 YoujiVest. All rights reserved.

Disclosure data: 

2700+ China A-shares，Hong Kong securities 

and ADRs, 1000+ Taiwan listed securities

Estimate data: 

Full coverage for both equity and 

4000+ bond issuing enterprises



• 2700+ China/HK companies covered
• 1000+ Taiwan companies covered
• Most comprehensive China/HK/TW   

coverage in the marketplace 

COSCO Amt Unit

Carbon
Emissions

22,214,824 tCO2e

Carbon Intensity 66,572 tCO2e/$Mil Sales (RMB)

Carbon
Footprint

82,056 tCO2e/$Mil MktCap (RMB)

Scope 1 22,198,758 tCO2e

Scope 2 16,066 tCO2e

Nitric Oxides 522,229 tCO2e

Sulfur Oxides 132,479 tCO2e

Other Particles 47,066 tCO2e

Data 
Sample
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Outlier detection via 
historical/peer comparisons

Revised emissions
data from feedback

Source data from
company websites,

annual and CSR filings

Analysts check data before 
inputting into database

Verification & 
Data Entry

Data 
Collection

Contact
Company

Reach out to company 
to solicit feedback

Potential
Error

Data 
Correction
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Scenario Analysis – IPCC: RCP+SSP
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The Shared Socio-Economic Pathways (SSPs)

Representative Concentration Pathway (RCPs)



Scenario Analysis – IPCC: RCP+SSP
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YoujiVest considers different RCPs + SSPs combined 

Pathways



YoujiVest Climate Risk Model Solution(YoujiCRMS)
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RCP2.6 RCP4.5 RCP 6.0, RCP8.5

Water Stress, Tropical Cyclones, Floods, Extreme 

high temperatures, Extreme low temperatures, 

Wildfires, Landslides, Sea Level rise, etc.
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Risk Management

• Create climate (GHG) and ESG 

portfolio risk reports and 

individual stock red flag alerts 

• Align and meet global and 

domestic ESG regulations and 

reporting requirements, including 

TCFD 

Investment Research

• Comprehensive data coverage/history for all 

China/HK/ADR securities to address both 

individual stock or sector research needs  

• YoujiVest ESG data integrated into Exabel 

web-enabled platform with powerful visual 

charting, screening and back-testing tools 

Quant & Indexing

• YoujiVest ESG data can be seamlessly 

integrated into client’s existing quant

environment via automated FTP protocols

• Our data experts can assist with quant/index 

strategies formulation and back-testing

Product Development

• Our vast experience in oversea ESG 

fund development can support you 

from idea inception to launch   

• Ideally suited for building Active,  

Passive, Index-enhanced and Thematic 

ESG funds

R I

QP
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ESG Fund Risk Rating Reports 

Our comprehensive ESG coverage allows for effective, firm-level ESG ratings aggregation to capture any fund’s ESG risks at the 

portfolio level, as well as enabling the integration of ESG risks into your firm’s overall risk management framework 
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ESG Company Risk Rating Reports

In-depth ESG reports for peer 
benchmarking and industry 
analyses 

Climate and TCFD aligned reports 
aligned with HK/China and global 
regulatory standards

In-depth ESG reports for peer 
benchmarking and industry 
analyses 

Climate and TCFD aligned reports 
aligned with HK/China and global 
regulatory standards
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YoujiVest Data Platform – Powered by Exabel

In collaboration with Exabel, a global enterprise financial platform company, our suite of data solutions has been 

integrated to offer clients seamless access, custom modules and visualizations, and institutional grade quant analytics      
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Exabel CEO said: “We are delighted to be 

partnering with YoujiVest, one of the premier 

providers of ESG data on the Chinese market. 

YoujiVest combines two areas of massive market 

interest, ESG and China, and we are thrilled to get 

the chance to help bring these insights to a wider 

audience.”

Oslo-based data and analytics platform Exabel has 

partnered with Chinese ESG data and analytics firm 

YoujiVest to launch the Youjivest Insights Platform, 

which aims to enhance ESG information access for 

China securities. The platform will provide asset 

managers, asset owners and hedge funds with 

curated insights based on YoujiVest’s ESG data on 

Chinese securities, displayed through dashboards, 

analytics, visualisations and KPI-monitoring 

capabilities to help enhance the integration of ESG 

and sustainable considerations into their investment 

processes and workflows.

YoujiVest Data Platform – Powered by Exabel



YoujiVest powered ESG Fund Products 

Active Fund

Chosen for alpha enhancement,
YoujiVest’s ESG data has been
fully deployed in Invesco Great
Wall’s ESG Quantitative Active
Fund launched in May 2022.

Known for its meticulous and
thorough research, the Invesco
Great Wall Quant team has
selected YoujiVest for our high
signal-to-noise data and robust
client support services.

Passive Fund

Optimizing the right set of systematic factors are 

critical to any passive fund’s success, as it is rules-

based and must track an index. 

TruValue has chosen YoujiVest’s ESG data to 

deploy in its Passive ESG Responsible Fund due its 

consistent efficacy in reducing risks and 

enhancing returns.       
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✓ ESG Specialist focused exclusively on China, with data methodology and 
AI technologies tailored to capturing the most relevant sustainable issues  

✓ Providing the cleanest, broadest, and longest, and data coverage

✓ Data efficacy proven through extensive, quantitative back-tests  

✓ Expert team bring decades of real-world ESG fund product and data 
experience to support your full workflow and investment lifecycle needs

✓ Always in pursuit of the next big ideas and align our product roadmap to 
deliver continuous value
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Speak with us about your ESG needs
- Email: ESG@YOUJIVEST.COM -
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