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• Reconstruction Costs
• Capital Depreciation
• Policy Risk (Carbon Tax ) 
• Technology Risk (Energy Efficiency)
• Supply Chain Block
• Labour & Capital Productivity
• Production lock-down
• Etc.



•

•
Δ Δ

•
Δ Δ

•



































•

•

•

Δ

Δ



•

•

•

•

Climate
Risk 
Loss

Financial 
Risk 
Ratio

Scoring

Sector 

Multiplier
in the 
range

PD/LGD 
Adjusted

Analysis



1
3



•

•

•

•

•

•



EXPECTED ECONOMIC IMPACT

0.0%

5.0%

10.0%

15.0%

20.0%

25.0%

30.0%

35.0%

40.0%

1 5 10 15 20 25 30

Ex
p

e
ct

e
d

 E
co

n
o

m
ic

 Im
p

ac
t

Year

Expected Damage Area

Expected Damage (100% Reconstruction Cost)

•











•







•



•

•

•

•

•



•

[EAD ΔPD ΔLGD]

•

•

•

•









1
9



•

•

•





•

•

•

•

•

•



•

•

•





•

•

•

•

•





•

•

•

•





•

•

•

•

•





•

•





•

•





•

•





•



•

•

•

•



•

•

•

•

𝑃
𝐷

𝑃 𝐸

𝐸𝐷 = 𝑃 × 𝐷 × 𝐸



http://valuecube.com
mailto:info@valuecuberesearch.com

	Diapositiva 1
	Diapositiva 2
	Diapositiva 3
	Diapositiva 4
	Diapositiva 5
	Diapositiva 6
	Diapositiva 7
	Diapositiva 8
	Diapositiva 9
	Diapositiva 10
	Diapositiva 11
	Diapositiva 12
	Diapositiva 13
	Diapositiva 14
	Diapositiva 15
	Diapositiva 16
	Diapositiva 17
	Diapositiva 18
	Diapositiva 19
	Diapositiva 20
	Diapositiva 21
	Diapositiva 22
	Diapositiva 23
	Diapositiva 24
	Diapositiva 25
	Diapositiva 26

