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Statistical Analysis of Green Bond Spreads
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[Abstract ] The paper through the Mann - Whitney nonparametric rank and inspection methods are discussed spreads on relationship between
green bonds and Treasury bonds, and on this basis, through the establishment of the multiple regression model, the environmental factors that affects
the relationship between green bonds carry regression study of relationship between green bond spreads as is mainly explained variable, whether will
hold Have environmental protection certification, issuers properties, distribution unit of the city environment evaluation standard and distribution
units as the main explanatory variables, the credit rating, release time and ordinary Treasury bonds varieties as main influence variables, analyze how
these factors affect the issue of green bond spreads, it is found that through green certification can reduce spread, but the effect is not significant,
issuance of the Lord The state-owned enterprises, the city where the issuing subject is located has a high ecological ranking, and the issuance scale

significantly reduces the spread of green bond issuance compared with the metropolis.
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