Climate risk:
financial materiality of
physical impacts
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https://www.unepfi.org/publications/investment-publications/changing-course-a-comprehensive-investor-guide-to-scenario-based-methods-for-climate-risk-assessment-in-response-to-the-tcfd/
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Scenarios / modelling: projected exopsure & damages

Scenarios and modelling
" dealing with extremes
" damage costs and resilience capex

Post-event rents and values — reverting to the norm

Risk carriage — changes in insurance coverage, premiums, and insurability

Macro conditions — borrowing costs, rents & yields, local area resilience




