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CLIMATE RISK MANAGEMENT IN BANKING:
BUILDING RESILIENCE FOR TOMORROW

Overview

This comprehensive programme equips banking and finance professionals with the knowledge and tools to manage
climate-related financial risks effectively. The course references key international guidelines from (1) The Bank of
England’s “Guide to Enhancing Approaches of Banks and Insurers to Managing Financial Risks Arising from Climate
Change” (April 2019, updated November 2024); (2) The European Central Bank’s “Guide on Climate and
Environmental Risks” (November 2020); and (3) The Basel Committee on Banking Supervision’s “Principles for
Effective Management and Supervision of Climate-Related Financial Risks” (June 2022).

The MBF Academy provides a first-class training course empowering professionals with the skills, knowledge and
experience required to meet the challenges of their roles professionally and efficiently. This will ultimately contribute
to the overall strategic performance of companies through the higher quality of work.

Target Audience

This programme is designed for risk management professionals in banking and finance, central bank and regulatory
authority staff, as well as corporate finance and investment managers specialising in sustainable finance. We invite
participants from a wide range of business sectors to foster a diverse, interactive, and world-class learning
environment.

Learning Objectives:

o Identify and categorise natural and transition financial risks associated with climate change, including real-world
examples and mitigation strategies;

o Apply advanced scenario analysis and stress testing techniques to assess climate-related financial risks;

o Develop comprehensive policies and practices for climate risk management in line with international standards and
regulatory frameworks;

o Integrate climate risk considerations into holistic, risk-based supervisory frameworks.

This training programme provides advanced insights and actionable tools to enhance resilience and strategic
positioning in the evolving landscape of climate-related financial risks.

The registration deadline is the 10" of February, 2025.

MBF Academy (company no. 14866243) is a limited liability company registered in England. MBF Academy’s registered office is at 128, City Road,
London, EC1V 2NX, UK



Agenda:

March 18, 2025

16:00

| Arriving at the airport

March 19, 2025

9:00am-13:00pm
Coffee: 10:30am-10:45am
Lunch: 13:00-14:00

14:00-16:00

REGISTRATION
. Introduction of trainers and participants
. Overview of training objectives and schedule
. Ice-Breaking Session

OVERVIEW OF THE UK FINANCIAL SYSTEM
. Structure and key players in the UK financial markets
e  Regulatory framework and key financial institutions

FINANCIAL RISK ASSESSMENT METHODS
. Overview of risk assessment techniques
e  Case study analysis: Real-life applications in banking

INTERNAL CAPITAL ADEQUACY ASSESSMENT PROCESS (ICAAP) & ECONOMIC CAPITAL
MANAGEMENT

e Understanding ICAAP and its components

. Economic capital modelling and management

INTERACTIVE WORKSHOP: DEVELOPING AN ICAAP FRAMEWORK

Participants work in groups to design a basic ICAAP framework for a hypothetical bank
The Three Lines of Defense Model

Exploration of the Three Lines of Defense in risk management

Best practices and implementation challenges

Q&A and Wrap-Up

March 20, 2025

9:00am-13:00pm
Coffee: 10:30am-10:45am
Lunch: 13:00-14:00

14:00-16:00

ADVANCED RISK MANAGEMENT TECHNIQUES
Internal Liquidity Adequacy Assessment Process (ILAAP)
e  Understanding ILAAP and its role in liquidity management
e Regulatory requirements and practical applications

Liquidity Stress Testing (Assumptions and Minimum Scenarios)
e Conducting stress tests: Methodologies and assumptions
e Analysis of minimum stress scenarios

Validation Process & Antifraud (ACFE) Practices
e Overview of model validation processes
. Introduction to antifraud measures and the ACFE framework

Case Study and Interactive Session - Implementing Antifraud Measures
e Real-world case studies on fraud detection and prevention
e Group discussion on developing antifraud strategies

March 21, 2025

9:00am-13:00pm
Coffee: 10:30am-10:45am
Lunch: 13:00-14:00

14:00-16:00

INTRODUCTION TO CLIMATE-RELATED FINANCIAL RISKS
e Overview of climate change impacts on financial stability and risk management.

e  (Classification of climate-related risks:
Natural risks:
= Extreme weather events (landslides, storms, floods, torrential rains, wildfires).
= Gradual climatic changes (precipitation patterns, rising sea levels, temperature shifts).
= Indirect effects (desertification, water scarcity, soil degradation).
Transition risks:
= Policy and regulatory changes.
= Technological shifts and market preferences.
. Case studies on recent climate-related financial crises, highlighting causes, impacts, and lessons
learned.

REGULATORY AND SUPERVISORY GUIDELINES
e  Key insights from:
= The Bank of England’s 2019/2024 guide.
= The European Central Bank’s 2020 guide on climate and environmental risks.
= The Basel Committee’s 2022 principles.
®  Role of central banks and prudential authorities in climate risk management.
. Developing and implementing risk disclosure frameworks that meet evolving standards.

March 24, 2025

9:00am-13:00pm

Coffee: 10:30am-10:45am

STRESS TESTING AND SCENARIO ANALYSIS
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e Introduction to climate scenario analysis and its importance for proactive risk management. This
session emphasizes identifying vulnerabilities and enhancing preparedness for extreme and gradual

Lunch: 13:00-14:00 climate changes:
= Baseline and extreme weather scenarios.
14:00-16:00 = Transition policy scenarios.

e  Designing and implementing stress tests:
= Evaluating asset vulnerability and resilience.
= Modelling impacts on credit, market, and operational risks.
e Case study: Conducting bank-level stress testing exercises with facilitated group discussions to apply
practical techniques and identify key learning points.

RISK MITIGATION AND STRATEGIC RESPONSES

e  Strategies for managing natural and transition risks effectively:
= Risk diversification and innovative insurance solutions.
= Leveraging green financing and investment in sustainable assets.
= Managing asset devaluation due to climate impacts.
e  Building sustainable business models and aligning with green economy principles.

®  Practical application of green taxonomy for informed financial decision-making.

March 25, 2025

9:00am-13:00pm DEVELOPING AND IMPLEMENTING A CLIMATE RISK MANAGEMENT FRAMEWORK
e  Comprehensive step-by-step creation of a climate risk management policy tailored to institutional
needs.

Coffee: 10:30am-10:45am ® Integrating climate risks into existing enterprise risk management (ERM) frameworks with case-

specific examples.

Lunch: 13:00-14:00 e  Establishing governance structures and defining roles for boards and senior management.
e  Practical workshop: Interactive group exercise on drafting and refining a climate risk management
14:00-16:00 framework, with peer and instructor feedback.
March 26, 2026
9:00 am-17:00 | Educational Visit to Global Financial Centre in London.
March 27, 2025
09:00am - 13:00 Concluding sessions.

e  Summary of key learnings and actionable takeaways.
e  Strategic approaches for continuous improvement in climate risk management practices.
e  Curated resources, tools, and references for further study and practical implementation.

16:00-18:00 Certificate Award Ceremony at the Embassy of Uzbekistan in London
March 28, 2025
10:00 am Departure for the airport.

For general queries about the training course and discounts please contact us via Telegram @Kad1008 or visit our
website (mbfacademy.co.uk).
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YIPABJIEHUE KJIMMATHYECKUMH PUCKAMHU B BAHKOBCKOI CUCTEME:
CO3JJAHHUE YCTONMYHUBOI'O BYAYIIEI'O

0630p

DTOT KOMIUIEKCHBIN KypC MPeI0CTaBIsIeT mpodeccrnonasamMm 0aHKOBCKOTO W (PHHAHCOBOTO CEKTOPA 3HAHUS U
MHCTPYMEHTHI A5 3 (HEeKTUBHOTO yHpaBieHus (PUHAHCOBBIMH PHCKaMU, CB3aHHBIMH C M3MEHEHHEM Kinmara. Kype
OCHOBBIBAETCS Ha KITIOUEBBIX MEXXIYHApOIHBIX pekoMeHaanusx: (1) "PykoBoACTBO MO yIIydIIEHHIO TOJX0I0B OaHKOB
U CTPAaxXOBIIMKOB K YIPABICHUIO (PHHAHCOBHIMHU PHCKAMH, BO3HUKAIOIIUMH W3-3a U3MEHEeHHs KiuMaTa" banka AHrimun
(anpenb 2019 roga, oOHOBIIEHO B HOsIOpe 2024 rona); (2) "PyKkoBOACTBO IO KITMMATHYECKUM H HKOJIOTUIECKUM
puckam" EBponeiickoro nentpanbHoro 6anka (Hosops 2020 rona); u (3) "[IpuHimiiel 3 eKTHBHOTO yIIpaBICHUS U
Ha/30pa 3a GUHAHCOBBIMHU PHCKAaMH, CBS3aHHBIME C M3MEHEHHeM KinMmara” ba3enbckoro kKoMurera no 0aHKOBCKOMY
Haazopy (uroHb 2022 rona).

Axanemust MBF npenocTaBisieT mepBOKIACCHBINA Kypc 00ydeHUs, KOTOPHIHA MO3BOJSET CIIECIIUANIICTAM PAa3BUTh
HaBBIKU, 3HAHUS U OIIBIT, HEOOXOAUMBIE [T TPO(ECCHOHATFHOTO B 3(QEKTUBHOT'O BBITOIHEHUS] CBOMX
o0s13aHHOCTEN. DTO, B KOHEUHOM UTOTE, OyJIeT CIOCOOCTBOBATH OBBILICHUIO CTPATErHYeCKOi 3 (PEKTUBHOCTH
KOMTIaHH 32 c4eT O0Jiee BEICOKOTO KadeCTBa PaOOTHI.

HeneBasi aynuropus

Orta nporpamMmMa nperHa3HaueHa sl CIIELUAINCTOB M0 YIIPABICHUIO PUCKAMH B OAHKOBCKOM M (PMHAHCOBOM
CEKTOPax, COTPYAHUKOB [IEHTPAJIbHBIX OAHKOB U PETYIUPYIOIIUX OPTaHOB, a TAKKE JIsI MCHE/PKEPOB 110
KOPIOPaTUBHBIM (PMHAHCAM ¥ HHBECTUIIMOHHBIX CIIEUATNCTOB, CICIHATN3UPYIOIIUXCS Ha YCTOWYHBOM
¢uHaHCMpOBaHKHU. MBI IpUIIIalIaeM YYaCTHUKOB M3 Pa3JInUHbIX OTpaciieil 6u3Heca, 4ToObI Co3/1aTh Pa3sHOOOpa3HyIo,
MHTEPAKTHBHYIO U MUPOBOI'O YPOBHS 00pa30BaTeNbHYIO CPeay.

Lenun o0yvenus:

e  OnpeaenuTs U KiacCHQUIMPOBATH IPUPOJIHBIE U TPaHC(HOPMAIIMOHHBIE (PMHAHCOBBIE PUCKH, CBS3aHHBIE C
M3MEHEHUEM KIIMMAaTa, BKIIKYasi pealbHble IPUMEPBL U CTPATErUU CMATYEHUS;

° HpI/IMeHI/ITb MEPEaAOBLIC MCTOAbI CHICHAPHOI'O aHAJIM3a U CTPECC-TCCTUPOBAHUSA IJId OLICHKHA (bI/IHaHCOBLIX

PHUCKOB, CBsI3aHHBIX C UK3MCHCHHUEM KJIMMATAa,

° Pa3pa60TaTL KOMILJICKCHBIC ITOJIUTHUKHU U IPAKTUKU YIIPABJICHUA KIIMMATUYCCKUMHA PUCKaAaMH B COOTBECTCTBUU C

MCXKAYHApPOJAHBIMU CTaHJapTaMU U HOPMATHUBHO-IIPAaBOBbBIMH paMKaMU.

° I/IHTerHpOBaTB KIIMMaTHYCCKUE PUCKH B ICJIOCTHBIC, OCHOBAHHBIC HAa PUCKAaX CUCTEMBI HAaA30pa.

Ota porpamMma 00y4eHHUs IPEOCTaBISIET YIITyOJIeHHbIE 3HAHUS U TPAKTHYECKUE HMHCTPYMEHTHI ISl TIOBBIIICHISI
YCTOMYMBOCTH W CTPATETHYECKOM MO3HITUY B YCIOBUSIX U3MEHSIONIErocs aHamadTa QUHAHCOBBIX PHCKOB,
CBsI3aHHBIX ¢ KnuMaToM. Kpaitauii cpok peructpaiiu — 10 dpeBpans 2025 roaa.
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IloBecTKa qHA:

Kode: 10:30 - 10:45

O6ex: 13:00 - 14:00

14:00-16:00

18 mapra 2025 roaa

16:00 IpudbITHE B 22PONOPT.
19 mapra 2025 ropa

9:00-13:00 PETUCTPALIUSA

o [Ipencrapnenue npenoaaBareyei 1 y4aCTHUKOB
e O030p Leneil 1 pacucaHus TPEHUHTa
® 3HaKOMCTBO M KOMaHA000pa3yIomas CeCCcust

OB30P ®PUHAHCOBOI CUCTEMBbI BEJINKOGPUTAHAN
o CTpyKTypa U KIIOUEeBEIC UTPOKU ()HHAHCOBHIX PHIHKOB BenmnkoOpuranuu
o PerynsropHasi cpeia U OCHOBHbIC (PMHAHCOBBIC YUPEKACHHS

METOAbI OHEHKHA ®UHAHCOBBIX PUCKOB
o O0630p METOJIOB OLICHKH PHCKOB
o Amnanms kelica: [IpuMeHeHne MeTOROB B GaHKOBCKOI IIPaKTHKe

BHYTPEHHMI NPOLECC OLIEHKH AJIEKBATHOCTH KAIIUTAJIA (ICAAP) X1 YITPABJIEHUE
9KOHOMUYECKHUM KAIIUTAJIOM

o TTonumanue ICAAP 1 ero KOMIIOHEHTOB

e MoyenupoBaHue 1 ynpapieHHe SKOHOMUYECKUM KalluTajaoM

WHTEPAKTUBHBINA BOPKIIIOI: PA3SPABOTKA OCHOB ICAAP
e PafoTa y4aCcTHHKOB B rpynmax ajs coznanus 06a3osoid crpykrypbsl ICAAP s runorernyeckoro 0aHka
e Moyenb Tpex JIMHUHN 3a1IUTh
o Poib Tpex JTUHUM 3aIIUTHI B YIPABICHIH PHCKAMH
o Jlyumme pakTHKH U IPOOJIeMBbI BHEAPEHHUS
e Bompock! 1 OTBETHI, IOABEACHHUE HTOTOB

20 mapra 2025 roga

9:00-13:00
Kode: 10:30 - 10:45
O6en: 13:00 - 14:00

14:00-16:00

NEPEJOBBIE METO/1bI YIIPABJIEHUS PUCKAMU
IIponecc BHyTpeHHEH OneHKH afiekBaTHOCTH JMKBUAHOCTH (ILAAP)

o ITonnmanne ILAAP u ero pone B ynpaBJieHUH JTHKBHIHOCTBIO
e Perynaropnble Tpe6OBaHHsA U MPAKTHIECKOE TPHIMEHEHUE

Crpecc-TecTHPOBAHUE JIMKBUIHOCTHU (TOIYIEHUS] 1 MUHUMAJIbHBIE CLICHAPHHN)
e [IpoBenenue crpecc-TecToB: METOJONOTUU U PEATIOI0KEHHS
o AHaiU3 MUHUMAJBHBIX CLIEHAPHEB CTPECC-TECTUPOBAHHS

IIponecc Banupanmu u npakTiku 1o 6opsode ¢ momenHnyectsoM (ACFE)
e O030p NPOIIECCOB BATUIAALMH MOJETIEH
e BBezeHue B Mepsl IPOTUBOAICHCTBYS MOLIEHHUYECTBY U cTpykTrypa ACFE

Keiic n naTepakTuBHas ceccusi — BHenperne Mep 1o 60pb0e ¢ MOIICHHHIECTBOM
o PeanbHbIe KeHCHI 10 BEIIBICHHIO M TPEIOTBPAIEHHIO MOIICHHUIECTBA
e ['pynmoBoe oOCyskaeHHE CTpaTeruii 60pHOBI C MOIIEHHUYECTBOM

21 mapra 2025 roga

9:00-13:00

Kode: 10:30 - 10:45

O6ex: 13:00 - 14:00

14:00-16:00

BBEJEHUME B KIMMATUYECKHE ®UHAHCOBBIE PUCKU
* O030p BO3AEHCTBYUSI NI3MEHEHYS KIIMMAaTa Ha (QUHAHCOBYIO CTAOMIIBHOCTD H YIPABICHUE PHCKAMH.
» Kitaccudukarnms KIMMaTHIECKUX PHCKOB:
IIpupoansie pucku:
= DKCTpeMalbHbIE IIOTOIHBIE SBJICHUS (OMON3HH, ITOPMbI, HABOJHCHUS, IMBHH, JICCHBIE TTOXKAPHI).
= [TocTeneHHble KIUMATHUECKIE H3MEHEHHS (H3MEHEHHS B CXEMaX OCAIKOB, OBBIIICHHIE YPOBHS MOPS, KOIeOaHus
TEMIIEPaTyp).
= KocBeHHbIE 3(GEKTHI (OMyCTHIHUBAHUE, NEPUIUT BOABL, IETPAJIAINS TOYBHI).
[lepexoansie pucku:
= /I3MeHeHNs B HOJHTHKE U PEryIHPOBaHUH.
= TexHOTOTrHYECKHEe U3MEHEHUSI i H3MCHEHHUS PHIHOYHBIX TIPEAIOYTECHUH.
* [IpuMeps! U3 IPAKTHKU MOCICAHUX (DHMHAHCOBBIX KPH3UCOB, CBSI3AHHBIX C KIMMATOM, C aKIEHTOM Ha IPHYINHEL,
HOCIEACTBUS U U3BICUCHHBIC YPOKU.

PET'YJSATOPHBIE U HAJIBOPHBIE PYKOBOJACTBA
» KitoueBble peKOMEHJalNK 13:
= PykoBoactBa banka Aurimu 2019/2024 ronos.
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= PykoBozcrtsa EBpomneiickoro nientpansHoro 6anka 2020 roga mo KIMMaTHIECKUM U SKOJOTHYECKUM PHCKAM.
= [IpuniumnoB bazensckoro komurera 2022 roxa.
* Poutb IEHTpaJIbHBIX OAHKOB H MPYACHIHAIBHBIX OPIaHOB B YIPABICHUH KINMATHICCKUMH PHCKAMH.
* Pa3paboTka 1 BHEAPEHNE PAMOK IS PACKPBITHsL HH()OPMAIMK O PHCKaX, COOTBETCTBYOIIMX M3MCHSOLIMMCS CTaHIapTaM.
24 mapra 2025 roga
9:00-13:00 CTPECC-TECTHPOBAHME W CIIEHAPHBI AHAJIN3
* BBezeHue B clieHapHbIH aHAIM3 KJIMMATa M €r0 BaKHOCTb JUISl IPOAKTHBHOTO YIIPABICHUs pPUCKaMU. DTa ceccus
Kode: 10:30 - 10:45 MOIYEPKHBACT BAXKHOCTD BBISBICHHUS YA3BUMOCTEH U MOBBILICHHS TOTOBHOCTH K 9KCTPEMAIIbHBIM H IOCTEHEHHBIM
U3MCHCHHUSM KIIMMaTa:
O6ex: 13:00 - 14:00 = Ba30Bble U 9KCTPEMaIbHBIEC TIOTOAHBIC CLICHAPUH.
= CLeHapuH NepexoAHOHN MOIUTHKH.
14:00-16:00 * [IpoexTupoBaHue U BHEAPEHHE CTPECC-TECTOB:
= OlLeHKa ySA3BUMOCTH aKTUBOB U MX yCTOHUMBOCTH.
= MojenipoBaHHe BIUSHUS HAa KPEAUTHBIC, PHIHOYHBIC U ONIEPALIOHHBIC PUCKU.
« [Ipumep u3 npaxtuku: [IpoBeneHune cTpecc-TeCTUPOBAHUS HA yPOBHE OaHKa C OPraHM30BAHHBIMH ITPYIIIOBBIMU
00CY>KICHUSAMH JUIs IPUMEHEHHUS IIPAKTHYECKUX METOOB U BBISABICHHS KIIIOYEBBIX YPOKOB.
MUTUT'ALIUSI PUCKOB U CTPATEIT'MTYECKUE OTBETBI
* Ctpaterus 3()eKTHBHOTO YIIPaBJICHHUS PHUPOAHBIMU U IIEPEXOJHBIMI PHUCKAMU:
= JluBepcu(uKanus pPUCKOB 1 HHHOBALOHHBIC CTPAXOBbIC PELICHUS.
= Vcnonb30BaHKe 3¢J€HOr0 (PUHAHCHPOBAHHS U HHBECTHIMH B YCTOHYMBBIC aKTHUBBI.
= VpaBieHHe JeBajbBaleil aKTUBOB M3-32 KIMMATHYECKUX BO3ACHCTBHUM.
* Co3aHue yCTOWYMBBIX OU3HEC-MOJIENIeH U COTIaCOBAaHUE C IPUHIIMIIAMH 3€J1€HOH SKOHOMMKH.
* [IpakTHyeckoe NPUMEHEHHE 3€JICHOM TAKCOHOMUU 1Sl 000CHOBAHHOTO (PMHAHCOBOT'O IPHHATHS PELICHUM.
25 mapta 2025 roga
9:00-13:00 PA3BPABOTKA U BHEJAPEHUE PAMKHU YIIPABJIEHUS KIUMATUYECKUMU PUCKAMU
» KoMIuIeKkcHOe MoIIaroBoe Co3JaHue MOJIMTUKY YIPABICHHS KIMMATHUYECKUMU PUCKaMH, aJallTUPOBAHHOM K Hy)XAaM
Kode: 10:30 - 10:45 YUPEIKACHUS.
* MInTerpauus KIMMaTHYECKUX PUCKOB B CYIIECTBYIOIIME PAMKH YIIPaBICHUs! pUCKaMU Ha ypoBHe npeanpusitus (ERM) ¢
O6en: 13:00 - 14:00 OpUMEPaMH U3 TPAKTUKH.
» CosjiaHue CTPYKTYp yNpaBICHHs U OIPE/eTICHUE POJICH JUIsl COBETOB AUPEKTOPOB U BBICIIErO PYKOBOJICTBA.
14:00-16:00 * [Ipaktiyeckuii ceMunap: MHTepakTHBHOE TPYIIIIOBOE 3aaHKe M0 Pa3paboTKe U YIYUIICHHIO PAMKH YIPABICHHUS
KIMMaTHYECKUMU PUCKaMH ¢ 0OPAaTHOH CBSI3bIO OT KOJUIET M MPETIo[aBaTelIs.
26 mapta 2025 roga
9:00-17:00 O6pasoBarenbHblii BU3HT B [ mobanbubiit @unancossiii Lentp B Jlonmone.
27 mapra 2025 roga
9:00-13:00 3akII04uTeIbHbIE CECCHI
* Pe3toMe KITFOUEBBIX BBIBOJIOB M IIPAKTHIECKUX PEKOMEH/IALINI.
» CTpaTernyecKkue mo/IX0 (bl K OCTOSTHHOMY YJTy94IICHHIO IPAKTHK YIIPABJICHHUS KJINMATHICCKHMH PHCKAMH.
* [TogoGpaHHbIEe PeCypChl, HHCTPYMEHTBI H CCBUIKH JUIS JAJbHEHIIEr0 H3yIeHNS U IPAKTHYECKON pean3alii.
16:00-18:00 Lepemonns Bpydenusi ceprupukaros B ITocosbeTBe Y30ekucrana B JIonaone
28 mapra 2025 roga
10:00 | OTnpasiieHne B a3pONOpT.

Jlna o6uwux 60npocos o Kypce u cKuOKax, noxcayiicma, césaxcumecs ¢ namu uepes Telegram @Kad1008 unu
nocemume naw 6eé-caium (mbfacademy.co.uk).
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