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Format: 30-minute presentation followed by a 10-minute discussion

10:15 Welcome

10:30-12:30 Session 1

10:30-11:10 From Reputational Risk to Contagion Risk: Evidence from ESG-Ranked Equity Mutual
Funds

R. Ciciretti, F. Morelli, M. Nicolosi

11:10-11:50 Credit Risk Modeling for Large Green and Brown Loan Portfolios
A. Ramponi, S. Scarlatti

11:50-12:30 Expect the Worst! Optimal Emission Abatement Under Tax Policy Risk & Uncertainty
Katia Colaneri, Ruediger Frey, Verena Koeck

12:30-14:30 Lunch Break

14:30-16:30 Session 2

14:30-15:10 Carbon Neutrality and Net-Zero Regulation
S. Biagini

15:10-15:50 Climate-Driven Financial Risk and Optimal Portfolio Choice with Temperature-Linked
Derivatives

I.Oliva, G. Zarfati

15:50-16:30 Tracking Risk Transitions: ESG Ratings and Market Beta Dynamics
F. Morelli, M. Nicolosi



