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ABSTRACT:

The aim of the ESG-Credit.eu project is to implement a methodology to include ESG criteria and climate
change factors into credit analysis and ratings. Given that ESG factors measure the firm’s sustainability and
its ethical skills, the project investigates how those factors affect the creditworthiness of a firm measured
by credit ratings over time. Moreover, we include in the analysis the impact that climate change could exert
over a firm belonging to a certain industry. The expected result of the ESG-Credit.eu project is to introduce
augmented credit ratings which include ESG factors and climate change scenarios.
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