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Time Event

13:30 - 13:45 Welcome Coffee - Badge distribution

13:45 - 14:00 Welcome - Introduction to the conference

14:00 - 14:30

Keynote presentation 
Karina von Schuckmann - Mercator Océan
› Highlights from the IPCC 2021 climate report ‘The physical science basis of
climate change'

14:35 - 15:40

Session 1 - Climate Stress Test

 Speaker : Stephane Dees - Banque de France
› Sizing the risks and raising awareness: the Banque de France / ACPR
experience in designing Climate Stress-Testing Exercises

Speaker : Laura Parisi - European Central Bank
› ECB climate stress-testing: past solutions and challenges ahead

15:45 - 16:15
Discussion + Q&A 
Stephane Crepey (Université Paris Cité, LPSM)

16:20 - 16:45 Coffee break

16:50 - 17:55

Session 2 - Climate Stress Test

 Speaker : Antoine Mandel -  Paris School of Economics
› A structural approach to climate credit risk

Speaker : Maria Nikolaidi - University of Greenwich
› The macrofinancial and policy underpinnings of climate stress testing
scenarios: Are they fit for purpose ?

18:00 - 18:30
Discussion + Q&A 
Antoine Bezat (BNP Paribas, Stress Testing Methodologies and Models)

18:30 - 19:30 Networking Cocktail

Tuesday, May 31, 2022 



Time Event

13:30 - 14:00 Welcome coffee

14:00 - 14:30

Keynote presentation 
Céline Guivarch - ENPC
› Overview of the IPCC report on mitigation

14:35 - 15:40

Session 3 - Transition and Physical Risks
 

Speaker : Antoine Godin - Agence Française de Développement
› Identifying systemic climate- and biodiversity-related vulnerabilities: an IO
approach

Speaker : Irene Monasterolo - EDHEC Businedd School
› The double materiality of climate physical and transition risks in the euro area

15:45 - 16:15
Discussion + Q&A 
Ying Jiao (Université Lyon 1, iSFA)

16:20 - 16:45 Coffee break

16:50 - 17:20

Session 4 - Transition and Physical Risks
 

Speaker : Gregor Semieniuk - University of Massachusetts Amherst, SOAS University
of London
› Stranded fossil-fuel assets translate into major losses for investors in advanced
economies

Speaker : Francesco Lamperti - Scuola Superiore Sant'Anna; RFF-CMCC European
Institute on Economics and the Environment.
› Climate policy, physical and transition risks: evidence from a macro-financial
agent-based model

18:00 - 18:30
Discussion + Q&A
Hugues Chenet (Ecole polytechnique)

18:30 - 19:30 Networking Cocktail

Wednesday, June 1, 2022



Time Event

13:30 - 14:00 Welcome coffee

14:00 - 14:30

Keynote presentation
Speaker : Wolfgang Cramer
› Impacts, vulnerabilities and adaptation: What is new in the report of IPCC
Working Group II this time ?

14:35 - 15:40

Session 5 - Impacts of climate change on asset values and credit risk

Speaker : Josselin Garnier - École Polytechnique
› The Climate Extended Risk Model (CERM)

Speaker : Ying Jiao - Institut des Science Financière et d'Assurances
› Bridging socioeconomic pathways of carbon emission and credit risk

15:45 - 16:15
Discussion + Q&A 
Imène Ben Rejeb-Mzah (BNP Paribas - Group CSR methodologies and data)

16:20 - 16:45 Coffee break

16:50 - 17:55

Session 6 - Impacts of climate change on asset values and credit risk 

Speaker : David Zerbib - Boston University [Boston]

› Green Investors Are Green Consumers

Speaker : Martin Rohleder - University of Augsburg, Faculty of Business
Administration and Economics, Chair of Finance and Banking
› The effects of mutual fund decarbonization on stock prices and carbon emissions

18:00 - 18:30
Discussion + Q&A
Gauthier Vermandel (Ecole polytechnique, CMAP)

18:30 - 19:30 Networking Cocktail

Thursday, June 2, 2022 


