Aggregating and reporting carbon risk for a commercial

real estate portfolio

Line of business

Reporting:
— Susceptibility analysis

— Tolerance & materiality analysis
— Portfolio optimization analysis

Portfolio taxonomy

Mapping expanded risk taxonomy
to portfolio taxonomy

Risk taxonomy

— Expand risk data hierarchies—
metric decomposition

— Data aggregation

— Data mapping

Key risk metrics (KRM)

Real estate

Physical/Emission
Transition/Spreading

Carbon adjusted risk measures
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Underwriting

Default measures

Expanded set of risk metrics
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