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The project

Green issuers: impact on risk management and asset allocation

▶ Analysis of portfolios that account for the alignment of assets with
sustainability goals.

▶ Different focus: equity, bonds, firms in a key sector for the transition

▶ Different criteria for greenness (ESG rating, sustainable business
model, green bond label)

▶ Different analyses (portfolio alignment, credit risk management,
hedging, market analysis)
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The project

Team: GREEN MIRACLE

▶ Creation of optimized portfolios that account for the alignment of
assets with sustainability goals - ESG rating, different allocation
strategies
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The project

Team: GREEN TRANSITION

▶ Analysis of ”greenness” - green bonds versus brown. What is the
role of the greenium in credit risk? What about physical risk and
transition risk?
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The project

Team: GREEN INNOVATION

▶ Analysis of ”greenness” - green energy producers versus brown.
How much of the market demand does each one cover? How does
demand compare to supply? Weather derivatives for hedging?
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Data sources

▶ Historical data: NASA data services (Power DAVe), EU data
services (Copernicus)

▶ Scenario projections: EU, Network for Greening the Financial
System (NGFS), PACTA
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https://power.larc.nasa.gov/data-access-viewer/
https://cds.climate.copernicus.eu/cdsapp##!/search?type=dataset


Climate scenario projections

Projections from continent-level to province-level, under a variety of
climate-change scenarios:
https://climate-impact-explorer.climateanalytics.org/
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https://climate-impact-explorer.climateanalytics.org/


NGFS Phase 4 Scenario Explorer

The Scenario Explorer is a web-based user interface for NGFS Scenarios.
This provides intuitive visualizations display of time series data and
download of the data in multiple formats.

https://data.ene.iiasa.ac.at/ngfs/#/workspaces
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https://data.ene.iiasa.ac.at/ngfs/##/workspaces


PACTA tool for transition risk

https://platform.transitionmonitor.com/
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https://platform.transitionmonitor.com/
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