
 

 

 

 

 

PACTA for Banks 

Methodology 

Document  
Climate scenario analysis for corporate lending portfolios 

 

Date: 05 May 2022 

Version: 1.2.1* 



Contents 
 

 

Section 1. Climate Scenario Analysis and Portfolio Alignment  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Section 2. Metrics (Formalisation of the Model)  

 

 

 

https://2degreesinvesting-my.sharepoint.com/personal/2dii-london_2degreesinvesting_onmicrosoft_com/Documents/George/Banks%20work/2.0%20June_21/PACTA%20for%20Banks%20Methodology%20document%2002-07-2021_v1.2.0_v3.docx#_Toc76626924
https://2degreesinvesting-my.sharepoint.com/personal/2dii-london_2degreesinvesting_onmicrosoft_com/Documents/George/Banks%20work/2.0%20June_21/PACTA%20for%20Banks%20Methodology%20document%2002-07-2021_v1.2.0_v3.docx#_Toc76626924
https://2degreesinvesting-my.sharepoint.com/personal/2dii-london_2degreesinvesting_onmicrosoft_com/Documents/George/Banks%20work/2.0%20June_21/PACTA%20for%20Banks%20Methodology%20document%2002-07-2021_v1.2.0_v3.docx#_Toc76626952
https://2degreesinvesting-my.sharepoint.com/personal/2dii-london_2degreesinvesting_onmicrosoft_com/Documents/George/Banks%20work/2.0%20June_21/PACTA%20for%20Banks%20Methodology%20document%2002-07-2021_v1.2.0_v3.docx#_Toc76626952


 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Section 3. Sectors  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

https://2degreesinvesting-my.sharepoint.com/personal/2dii-london_2degreesinvesting_onmicrosoft_com/Documents/George/Banks%20work/2.0%20June_21/PACTA%20for%20Banks%20Methodology%20document%2002-07-2021_v1.2.0_v3.docx#_Toc76626976
https://2degreesinvesting-my.sharepoint.com/personal/2dii-london_2degreesinvesting_onmicrosoft_com/Documents/George/Banks%20work/2.0%20June_21/PACTA%20for%20Banks%20Methodology%20document%2002-07-2021_v1.2.0_v3.docx#_Toc76626976


 

 

 

 

 

 

 

 

Section 4. Annex  

 

 

 

 

 

https://semverdoc.org/


 
 



 
Foreword 
 



 

 



Acknowledgments 

The PACTA for Banks pilot group 

н5LLΩǎ other partners in the academic and NGO sectors  

 
 



Testimonies 

- 

- 

- 



- 

- 

- 

- 

 

 



Executive summary 

 

 



 

 

 

¶ 



¶ 

¶ 

¶ 

¶ 

 

http://www.transitionmonitor.com/


More about 2° Investing Initiative  

A note on our funders 

https://2degrees-investing.org/
https://2degrees-investing.org/resource/pacta/
https://2degrees-investing.org/resource/pacta/


Section 1. Climate 

Scenario Analysis and 

Portfolio Alignment  
 



This document aims to answer the following questions: 
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1.1 Introduction 
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1.2 PACTA at a Glance8 
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1.4 Metrics 

 

 

 



1.4.1 Technology/Fuel Mix 
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1.4.2 Production Volume Trajectory  



1.4.3 Emission intensity 
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1.5 Scope 

 

 



1.6 Coverage of Financial Asset Classes 

1.6.1 Financial asset classes 



1.6.2 Choice of loan book indicator and value 

 

1.6.3 Segmentation of general-purpose loans to integrated or cross-sectoral companies 
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