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Joint Session of the ALM and Sustainable Finance Talks

CAS Sustainable

Finance | FHNW

CAS Bank Treasury Risk Management 

and The BTRM Certificate of Bank 

Treasury Risk Management | FHNW
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For Monthly Talks: 

Please register on 

program website!

Monthly 

Talks

https://www.fhnw.ch/de/weiterbildung/wirtschaft/cas-sustainable-finance
https://www.fhnw.ch/de/weiterbildung/wirtschaft/cas-sustainable-finance
https://www.fhnw.ch/en/continuing-education/business/cas_btrm
https://www.fhnw.ch/en/continuing-education/business/cas_btrm
https://www.fhnw.ch/en/continuing-education/business/cas_btrm
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Today’s Cooperation Partner: Matthieu Patrice, Director, PWC

Silke Waterstraat

• Activities at FHNW: Lecturer Financial Management 

(Corporate Treasury, Banking, Management Accounting), 

practice-oriented research, program lead CAS Sustainable 

Finance and CAS BTRM

• Practical experience: Group Treasury at UBS, portfolio 

management / research at Basler Kantonalbank

Phone:

+41 61 279 18 38

Email:

silke.waterstraat@fhnw.ch

Matthieu Patrice

• Role: Leading Financial Services Treasury at PwC 

Switzerland; with the firm since 9 years

• Professional background: Investment banking & ALM; 

prior to PwC UBS IB Fixed Income Trading & Debt Capital 

Markets Origination

• Academic: UZH, Banking & Finance; CFA & FRM

Phone:

+41 79 878 01 67

Email:

matthieu.patrice@pwc.ch

mailto:silke.waterstraat@fhnw.ch
mailto:Matthieu.patrice@pwc.ch


Content

I. ESG in Bank Treasury: An Overview

II. ESG in Bank Treasury: Selected Focus Topics

III. Q&A



I. Struktur der Weiterbildung: Optionen
I. ESG in Bank Treasury: An Overview
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Roadmap on Sustainable Finance (EBA, 2022)
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Liquidity and Funding

Transfer Pricing – Incentivization of ESG 

HQLA – ESG Investment Framework, Climate Risk Assessment

Issuances – Green bonds, green repos, green CP and respective governance frameworks 

Green deposits – Providing green loans to clients refinanced with green deposits 

Stress Testing – Climate related financial risks in liquidity and funding stress testing
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Capital Management / IRRBB & FX / Regulatory

Pillar 3 ESG disclosures (e.g., ICAAP) – Inclusion of ESG

Stress Tests – ECB climate stress test 

Banking Book – Credit risk sustainability on client level  

Green derivatives – linking FX hedging to sustainability targets  

….
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