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PwC Climate Risk Impairment Solution (CRIS) 
Supporting clients in measuring IFRS 9 impairments stemming from climate related risks

Benefits
✓ Scenarios - short, medium and long term 

real-world macro-economic and climate scenarios 
-  event and shock-driven scenarios

✓ Physical Risk Models - best estimate and stress 
calibrations for Flood and Subsidence Risk 

✓ Transition Risk Models - sector level 
macroeconomic projections, energy performance 
regulation, retrofitting costs, energy mix evolution 
and costs

✓ Credit Risk Profile - vulnerability assessment,  
climate adjusted climate risk profile - PD, LGD, 
Collateral Values and LTVs

✓ Integration with IFRS 9 Models - revised credit 
risk profile, Stage transitions - quantitative and 
qualitative. Compatible with any existing IFRS 9 
modelling suite

✓ Automated reporting solution and interactive 
dashboard allowing for portfolio level and account 
level outputs

✓ Retail and Commercial portfolios

Key capabilities Outputs
✓ Immediate insights in the portfolio risks and 

vulnerabilities in your portfolio and Assess the 
impacts of climate transition on your investment 
and financing activities

✓ Enhance your risk management strategies, 
Risk Appetite and Limites and proactively mitigate 
climate-risk

✓ Accelerate your roadmap for sustainability 
reporting disclosures - Transition Planning, 
International Sustainability Standards Board 
(“ISSB”) and Corporate Sustainability Reporting 
Directive (“CSRD”)

✓ Achieve alignment with the High Quality 
practices as prescribed by the latest PRA Dear 
CFO letter 

✓ Full transparency on methodology and 
assumptions powered by trusted and reputable 
data sources - enabling good Model Risk 
Management practices and SS 1/23 alignment

✓ Cost efficient solution and rapid turnaround of 
results

https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/letter/2023/september/thematic-feedback-2022-2023-written-auditor-reporting.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/letter/2023/september/thematic-feedback-2022-2023-written-auditor-reporting.pdf
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PwC Climate Risk Impairment Solution (CRIS) 
ECL Impacts - deepdive


