
 

 

 

 



 



https://www.icmagroup.org/assets/documents/Sustainable-finance/2022-updates/Green-Bond-Principles-June-2022-060623.pdf
https://ec.europa.eu/sustainable-finance-taxonomy/home
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=celex:32023R2631
https://www.bafin.de/SharedDocs/Veroeffentlichungen/DE/Fachartikel/2023/fa_bj_2312_Green_Bonds.html


 



 



One basis point equals 1/100 of a percentage point. 

The Bloomberg Global Aggregate Bond Index contains investment-grade bonds from 24 different local currency markets. 

The Bloomberg Global Aggregate Green Social Sustainable Bond Index  is a sub-index of the Bloomberg Global Aggregate Bond Index 
which tracks fixed income securities issued to fund projects with direct environmental and/or social benefits. 

ESG bonds, also known as green, social or sustainable bonds, are debt instruments issued by governments, municipalities, corporations, 
or other organisations to fund projects with positive environmental, social, and governance impacts.  

The European Union (EU) is a political and economic union of 27 member states located primarily in Europe. 

A Green Bond is a debt security issued by an organization for the purpose of financing or refinancing projects that contribute positively to 
the environment and/or climate 

High-yield bonds are issued by below-investment-grade-rated issuers and usually offer a relatively high yield. 

The ICE BofA Merrill Lynch Euro Corporate Index tracks the performance of euro-denominated investment grade corporate debt publicly 
issued in the eurobond or Euro member domestic markets. 

ICMA  is an International Capital Market Association, which promotes the development of the international capital and securities markets, 
pioneering rules, principles and recommendations which lay the foundations for successful operations 

Investment grade (IG) refers to a credit rating from a rating agency that indicates that a bond has a relatively low risk of default. 

Sustainable investing refers to a range of practices in which investors aim to achieve financial returns while promoting long-term environ-
mental or social value 

The United Nations is a diplomatic and political international organization whose stated purposes are to maintain international peace and 
security, develop friendly relations among nations and achieve international cooperation. 

Use-of-proceed bonds are bonds, which proceeds are used for green, social or sustainable investment purposes 

Volatility is the degree of variation of a trading-price series over time. It can be used as a measure of an asset's risk. 

The 17 climate goals of the United Nations were adopted by all UN Member States in September 2015 as part of the 2030 Agenda for 
Sustainable Development which sets out a 15-year plan to achieve the Goals and their related targets. 






