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FTSE ESG Global Select Dividend 40 Total Return Index 

FTSE ESG Global Select Dividend 40 Index captures the 
performance of stocks of companies in FR Global Developed 
Market Index that actively invest in and promote environmental, 
social and governance (ESG) values and principles in the 
running of their businesses.  

The index tracks the price return, total return and net total 
return of selected 40 constituents. The index is a weighted 
index with a constituents cap of 5%. 

BENCHMARK REGULATION 

Neither FTSE International Limited nor Refinitiv Benchmark 
Services (UK) Limited nor any other member of the London 
Stock Exchange Group plc group of companies, is the 
benchmark administrator of the FTSE ESG Global Select 
Dividend 40 Index.  

AVAILABLE INDEX VARIANTS 
 

.RFESGDP1- FTSE ESG Global Select Dividend 40 Price 
Return Index 

.RFESGDT1- FTSE ESG Global Select Dividend 40 Total 
Return Index 

.RFESGDN1- FTSE ESG Global Select Dividend 40 Net Total 
Return Index 

INDEX CHARACTERISTICS 
Index RIC .RFESGDT1 

Number of Constituents 40 

Mkt Cap (EUR Millions) 

Largest 61787817 

Smallest 12141321 

Average  29389840 

Median 25813421 

Selection:  

The constituents’ universe is derived from FR Global 
Developed Index (South Korea is excluded from this index), 
which is called the parent index. The parent index is free float 
adjusted market capitalisation weighted index.  

Index specific filter 

• ESG and Industry Filtering (in addition to TRBC filtering) 

• UN Global Compact 

 

• Miscellaneous ESG filters like Armaments, Armaments 
Revenue, Anti-personnel Land Mines, Cluster Bombs, 
Nuclear, Nuclear Production etc.  

• Calculate the Electricity.to.CO2.Ratio_grams_per_kWh. 
For any remaining utilities that have passed the TRBC 
screen, exclude any company for which the ratio cannot 
be calculated, or where the ratio exceeds the threshold 
value (315). 

• Remove any companies where any revenue is attributed 
to the NAICS sectors (for coal) indicated by the add-in. 
Remove any companies without an ESGC (overall ESG 
+ Controversies) score and companies below the 
median ESGC score. 

• Remove companies that do not meet average daily 
trading value threshold of €5.000.000. 

• Remove multiple issues from the same company. 
Instruments that are not Ordinary Shares (e.g., Closed 
Ended Funds, Investment Trusts, Preference Shares) 
are excluded. 

• Dividend Screening. Finally sort by dividend yield, and 
select portfolio of top 40 companies, ensuring that there 
is: A maximum of six (6) companies per sector, and A 
maximum of eight (8) companies per country. 

• Weight by dividend yield (mean estimate, next 12 
months; if next 12 month estimated yield is not available 
[NA or NaN], use historical dividend yield). There is an 
individual constituent weight cap of 5%. 

Rebalance: Annual 
 
Index Distribution: Via Eikon and SFTP 
 

TOP 10 CONSTITUENTS   

Company Name Sector Weight 

OSB GROUP PLC Financials 0.052559 
ANNALY CAPITAL 
MANAGEMENT INC Real Estate 0.050838 
BRANDYWINE REALTY 
TRUST Real Estate 0.050069 

OUTFRONT Media Inc Real Estate 0.042967 
ARES COMMERCIAL REAL 
ESTATE CORP Real Estate 0.038227 

SL GREEN REALTY CORP Real Estate 0.036539 

BAWAG GROUP AG Financials 0.035987 
HIGHWOODS PROPERTIES 
INC Real Estate 0.035115 

M&G PLC Financials 0.033208 

XEROX HOLDINGS CORP Technology 0.030463 
 

 



FTSE ESG Global Select Dividend 40 Total Return Index 

HISTORICAL PERFORMANCE - 10-YEAR CUMULATIVE INDEX PERFORMANCE (USD)  

 

Total Return – Annualized 
 YTD 1Y 3Y 5Y 10Y 

FTSE ESG GLOBAL SELECT DIVIDEND 4O TR 
INDEX -1.57% -9.71% -1.82% 6.44% 7.31% 

FR GLOBAL DEVELOPED TOTAL RETURN INDEX 0.49% 14.69% 6.20% 10.09% 8.36% 

 
Index Returns – By Year 

 2020 2021 2022 2023 2024 
FTSE ESG GL SELECT DIVIDEND 4O TR INDEX 17.76% 16.38% -15.68% 0.18% -15.94% 

FR GLOBAL DEVELOPED TOTAL RETURN INDEX 15.46% 18.03% -17.91% 22.46% 5.47% 
      

Annualized Standard Deviation 
 1Y 2Y 3Y 5Y 10Y 

FTSE ESG GLOBAL SELECT DIVIDEND 4O TR 
INDEX 0.17 0.19 0.18 0.20 0.17 

FR GLOBAL DEVELOPED TOTAL RETURN INDEX 0.11 0.16 0.15 0.17 0.14 
      

Annualized Sharpe Ratio 
 1Y 2Y 3Y 5Y 10Y 

FTSE ESG GLOBAL SELECT DIVIDEND 4O TR 
INDEX -0.57 -0.43 -0.10 0.32 0.43 

FR GLOBAL DEVELOPED TOTAL RETURN INDEX 1.33 0.20 0.41 0.58 0.58 

Data as of 31st January 2024 
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Disclaimer 
© 2024 London Stock Exchange Group plc and its applicable group undertakings (“LSEG”). LSEG includes (1) FTSE International Limited (“FTSE”), (2) Frank Russell Company 
(“Russell”), (3) FTSE Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE Canada”), (4) FTSE Fixed Income Europe Limited (“FTSE FI 
Europe”), (5) FTSE Fixed Income LLC (“FTSE FI”), (6) FTSE (Beijing) Consulting Limited (“WOFE”) (7) Refinitiv Benchmark Services (UK) Limited (“RBSL”), (8) Refinitiv Limited (“RL”) 
and (9) Beyond Ratings S.A.S. (“BR”). All rights reserved.  

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, FTSE FI, FTSE FI Europe, WOFE, RBSL, RL, and BR. “FTSE®”, “Russell®”, “FTSE Russell®”, “FTSE4Good®”, 
“ICB®”, “Refinitiv”, “Beyond Ratings®”, “WMR™”, “FR™” and all other trademarks and service marks used herein (whether registered or unregistered) are trademarks and/or service 
marks owned or licensed by the applicable member of LSEG or their respective licensors and are owned, or used under licence, by FTSE, Russell, FTSE Canada, FTSE FI, FTSE FI 
Europe, WOFE, RBSL, RL or BR. FTSE International Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator. Refinitiv Benchmark 
Services (UK) Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator. 

All information is provided for information purposes only. All information and data contained in this publication is obtained by LSEG, from sources believed by it to be accurate and 
reliable. Because of the possibility of human and mechanical inaccuracy as well as other factors, however, such information and data is provided "as is" without warranty of any kind. 
No member of LSEG nor their respective directors, officers, employees, partners or licensors make any claim, prediction, warranty or representation whatsoever, expressly or impliedly, 
either as to the accuracy, timeliness, completeness, merchantability of any information or LSEG Products, or of results to be obtained from the use of LSEG products, including but not 
limited to indices, rates, data and analytics, or the fitness or suitability of the LSEG products for any particular purpose to which they might be put. The user of the information assumes 
the entire risk of any use it may make or permit to be made of the information. 

No responsibility or liability can be accepted by any member of LSEG nor their respective directors, officers, employees, partners or licensors for (a) any loss or damage in whole or in 
part caused by, resulting from, or relating to any inaccuracy (negligent or otherwise) or other circumstance involved in procuring, collecting, compiling, interpreting, analysing, editing, 
transcribing, transmitting, communicating or delivering any such information or data or from use of this document or links to this document or (b) any direct, indirect, special, 
consequential or incidental damages whatsoever, even if any member of LSEG is advised in advance of the possibility of such damages, resulting from the use of, or inability to use, 
such information.  

No member of LSEG nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing in this document should be taken as constituting 
financial or investment advice. No member of LSEG nor their respective directors, officers, employees, partners or licensors make any representation regarding the advisability of 
investing in any asset or whether such investment creates any legal or compliance risks for the investor. A decision to invest in any such asset should not be made in reliance on any 
information herein. Indices and rates cannot be invested in directly. Inclusion of an asset in an index or rate is not a recommendation to buy, sell or hold that asset nor confirmation that 
any particular investor may lawfully buy, sell or hold the asset or an index or rate containing the asset. The general information contained in this publication should not be acted upon 
without obtaining specific legal, tax, and investment advice from a licensed professional. 

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index and/or rate returns shown may not represent the results of the 
actual trading of investable assets. Certain returns shown may reflect back-tested performance. All performance presented prior to the index or rate inception date is back-tested 
performance. Back-tested performance is not actual performance, but is hypothetical. The back-test calculations are based on the same methodology that was in effect when the index 
or rate was officially launched. However, back-tested data may reflect the application of the index or rate methodology with the benefit of hindsight, and the historic calculations of an 
index or rate may change from month to month based on revisions to the underlying economic data used in the calculation of the index or rate.  

This document may contain forward-looking assessments. These are based upon a number of assumptions concerning future conditions that ultimately may prove to be inaccurate. 
Such forward-looking assessments are subject to risks and uncertainties and may be affected by various factors that may cause actual results to differ materially. No member of LSEG 
nor their licensors assume any duty to and do not undertake to update forward-looking assessments.  

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or otherwise, 
without prior written permission of the applicable member of LSEG. Use and distribution of LSEG data requires a licence from LSEG and/or its licensors. 

 

 

About FTSE Russell 

FTSE Russell is a leading global provider of benchmarks, analytics and data solutions with multi-asset capabilities, offering a precise view of the 

markets relevant to any investment process. For over 30 years, leading asset owners, asset managers, ETF providers and investment banks have 

chosen FTSE Russell indexes to benchmark their investment performance and create investment funds, ETFs, structured products and index-based 

derivatives. FTSE Russell indexes also provide clients with tools for performance benchmarking, asset allocation, investment strategy analysis and 

risk management. 

 

To learn more, visit lseg.com/en/ftse-russell; or mail to- indexmanagers@lseg.com; or call your regional Client Service team office: 
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