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e Governance
¢ Risk Organization

* Strategic planning

RISK BUSINESS APPLICATIONS » Credit portfolio structuring
¢ Business objectives
e Pricing

3 ¢ Climate-related limits
RISK MITIGATION AND MONITORING B * Sector exclusion policy
: ¢ Climate risk identification
¢ Risk reporting

e Climate scenario analysis

¢ Incorporation in borrower and deal-level

e Credit risk assessments

¢ Data on climate risk drivers\vulnerabilities

RISK MEASUREMENT AND TOOLS

Source: Oliver Wyman
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