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EURONEXT LAUNCHES NEW CAC 40® ESG INDEX TO MEET 
FINANCIAL COMMUNITY’S SUSTAINABLE INVESTMENT NEEDS 
Paris – 22 March 2021 – Euronext today announced the launch of the CAC 40® ESG index1 (gross return Bloomberg  
code: CACESGGR), designed to identify the 40 companies within the CAC® Large 60 Index that demonstrate the best 
Environmental, Social and Governance (ESG) practices. Responding to the growing demand for sustainable investment 
tools from investors and from the market, the CAC 40® ESG is Euronext’s first national ESG index and is derived from 
the CAC 40® index family.  

The CAC 40® ESG index combines measurement of economic performance with Environmental, Social and Governance 
impacts, in line with the French SRI label2 and the UN Global Compact principles3. The CAC 40® ESG index was developed 
following a large consultation among the financial community, public authorities and regulator. Euronext has partnered 
with Vigeo Eiris (V.E), an affiliate of Moody’s. V.E provides the ESG Assessment of companies for the composition of the 
index and engages in dialogue with them on their ESG performance. 

Powered by V.E ESG data, the CAC 40® ESG index is designed to facilitate the adoption of mainstream ESG investment 
approaches by institutional and private investors: 

 The index methodology is aligned with the SRI label, a tool helping to identify sustainable and responsible 
investments, created and supported by the French Ministry of Finance.  

 It reflects a relative ranking for the “Best-in-class” 40 companies based on ESG criteria assessed by V.E. 

 It also incorporates negative screening and norm-based exclusion filters applied in accordance with the 
UN Global Compact Principles as well as exclusion screening for companies involved in “coal”, 
“controversial weapons” and “tobacco” activities. 

 Its methodology will evolve to integrate new EU regulations and standards as they emerge.  

 Components of the index are free-float market capitalisation weighted. 

The composition of the index is revised quarterly by the independent scientific committee of the CAC family to integrate 
companies whose ESG performance has improved sufficiently since the previous review, following the V.E ranking. 

Euronext expects to license the CAC 40® ESG index to a large range of financial services firms globally. ETF issuers such 
as Amundi, BNP Paribas AM and Lyxor have already confirmed their strong interest. 

Stéphane Boujnah, CEO and Chairman of the Managing Board of Euronext N.V., said: “The launch of the CAC 40® ESG 
index today is an important step to accelerate the transition to a sustainable economy. The ESG version of Euronext’s 
benchmark CAC 40® index will allow investors to finance high-impact projects and companies, in line with the UN Global 
Compact Principles and the SRI label for sustainable and responsible investment. As a leading index provider in Europe, 
we are delighted to contribute, together with all markets participants, to the construction of a sustainable financial 
ecosystem.” 

Sabine Lochmann, CEO & President of V.E and Global Head of Moody’s ESG Measures, commented: "Congratulations to 
Euronext on the launch of the CAC 40® ESG which will support the integration of ESG factors in investment processes. 
We are delighted to help power this index with our high-quality ESG data and are proud to be continuing to partner with 
Euronext, to catalyse the global shift to a sustainable and responsible financial system." 

Jean-Jacques Barbéris, Vice-President of Finance for Tomorrow (F4T), Executive Committee Member and Head of 
institutional and corporate clients division of Amundi, commented:  “At Finance for Tomorrow, we are very excited about 
the launch of the CAC 40® ESG. We were glad to be part of fruitful exchanges that led to the creation of the CAC 40 ESG, 
which is in line with our mission to promote sustainable finance. Leveraging on the successful French SRI label, this index 
is a strong signal of the transition towards responsible investment.” 



Next Index Steering Committee Review: 10 June 2021. 

Annexes: 
1 For more information on the composition of the index and the methodology, see https://live.euronext.com/en/product/indices/FR0014002B49-
XPAR. Alongside the CAC 40® ESG GR index (ticker code CACESGGR) calculated based on gross return, with dividend reinvested, Euronext has 
introduced the CAC 40® ESG (ticker code CACESG) calculated based on price return and the CAC 40® ESG NR (ticker code CACESGNR), based on net 
return, with the dividend minus tax reinvested.  
2 The SRI label, launched by the French Ministry of Finance in 2016, helps to increase the visibility of SRI (socially responsible investment) products for 
investors and savers. Products seeking to obtain the label must meet a rigorous and exacting standard to demonstrate that they are managed using 
robust methods, are firmly committed to transparency and provide high-quality information. 
3 The UN Global Compact principles lay out companies’ fundamental responsibilities in the areas of human rights, labour, environment and anti-
corruption. Euronext has endorsed these principles and contributed to the UN Global Compact Sustainable Oceans Business Group, formalising the 
UN Blue Bond principles. 
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About Euronext  
Euronext is the leading pan-European market infrastructure, connecting local economies to global capital markets, to accelerate 
innovation and sustainable growth. It operates regulated exchanges in Belgium, France, Ireland, The Netherlands, Norway and 
Portugal. With close to 1,500 listed issuers worth €4.5 trillion in market capitalisation as of end December 2020, it has an unmatched 
blue chip franchise and a strong diverse domestic and international client base. Euronext operates regulated and transparent equity 
and derivatives markets and is the largest centre for debt and funds listings in the world. Its total product offering includes Equities, 
FX, Exchange Traded Funds, Warrants & Certificates, Bonds, Derivatives, Commodities and Indices. Euronext also leverages its 
expertise in running markets by providing technology and managed services to third parties. In addition to its main regulated market, 
it also operates Euronext Growth® and Euronext Access®, simplifying access to listing for SMEs. Euronext provides custody and 
settlement services through central securities depositories in Denmark, Norway and Portugal.  
For the latest news, follow us on Twitter (twitter.com/euronext) and LinkedIn (linkedin.com/euronext). 

Disclaimer 

This press release is for information purposes only: it is not a recommendation to engage in investment activities and is provided “as 

is”, without representation or warranty of any kind. While all reasonable care has been taken to ensure the accuracy of the content, 

Euronext does not guarantee its accuracy or completeness. Euronext will not be held liable for any loss or damages of any nature 

ensuing from using, trusting or acting on information provided. No information set out or referred to in this publication may be 

regarded as creating any right or obligation. The creation of rights and obligations in respect of financial products that are traded on 

the exchanges operated by Euronext’s subsidiaries shall depend solely on the applicable rules of the market operator. All proprietary 

rights and interest in or connected with this publication shall vest in Euronext. This press release speaks only as of this date. Euronext 

refers to Euronext N.V. and its affiliates. Information regarding trademarks and intellectual property rights of Euronext is available at 

www.euronext.com/terms-use. 

© 2021, Euronext N.V. - All rights reserved.  

The Euronext Group processes your personal data in order to provide you with information about Euronext (the "Purpose"). With 
regard to the processing of this personal data, Euronext will comply with its obligations under Regulation (EU) 2016/679 of the 
European Parliament and Council of 27 April 2016 (General Data Protection Regulation, “GDPR”), and any applicable national laws, 
rules and regulations implementing the GDPR, as provided in its privacy statement available at: 
https://www.euronext.com/en/privacy-policy.  

In accordance with the applicable legislation you have rights with regard to the processing of your personal data: 

• for more information on your rights, please refer to: https://www.euronext.com/data_subjects_rights_request_information, 

• to make a request regarding processing of your data or to unsubscribe to this press release service, please use our data subject 
request form at https://connect2.euronext.com/form/data-subjects-rights-request or email our Data Protection Officer at 
dpo@euronext.com.  
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