Appendix 1. Relevant BCBS and NGFS documents that pertain to the prudential treatment of climate and environmental risks between Q1 2020
and Q2 2024

NGFS PUBLICATIONS |
TITLE Date Authors  Type of Link
document

GUIDE FOR May-20 NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/ngfs_guide_for_supervis
SUPERVISORS: document ors.pdf

INTEGRATING
CLIMATE-RELATED
AND
ENVIRONMENTAL
RISKS INTO
PRUDENTIAL
SUPERVISION

A STATUS REPORT May-20 NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/ngfs_status_report.pdf
ON FINANCIAL document

INSTITUTIONS’
EXPERIENCES FROM
WORKING WITH
GREEN, NON GREEN
AND BROWN
FINANCIAL ASSETS
AND A POTENTIAL
RISK DIFFERENTIAL

GUIDE TO CLIMATE | Jun-20 NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/ngfs_guide_scenario_an
SCENARIO ANALYSIS document alysis_final.pdf

FOR CENTRAL

BANKS AND

SUPERVISORS

THE Jun-20 NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/ngfs_research_priorities
MACROECONOMIC document _final.pdf

AND FINANCIAL
STABILITY IMPACTS
OF CLIMATE

Information Classification: General



CHANGE RESEARCH

PRIORITIES

OVERVIEW OF Sep-20 NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/overview_of environme
ENVIRONMENTAL document ntal_risk_analysis_by_financial_institutions.pdf

RISK ANALYSIS BY

FINANCIAL

INSTITUTIONS

PROGRESS REPORT | May-21 NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/progress_report_on_brid
ON BRIDGING DATA document ging_data_gaps.pdf

GAPS

SCENARIOS IN Oct-21  NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/scenarios-in-action-a-
ACTION A PROGRESS document progress-report-on-global-supervisory-and-central-bank-climate-scenario-
REPORT ON GLOBAL exercises.pdf

SUPERVISORY AND
CENTRAL BANK
CLIMATE SCENARIO

EXERCISES
PROGRESS REPORT | Oct-21  NGFS Technical https://www.ngfs.net/sites/default/files/media/2021/11/08/progress_report_on_the
ON THE GUIDE FOR document guide_for_supervisors.pdf

SUPERVISORS

CLIMATE-RELATED | Nov-21 NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/climate_related_litigatio
LITIGATION: document n.pdf

RAISING
AWARENESS ABOUT
A GROWING SOURCE
OF RISK

Information Classification: General



GUIDE ON CLIMATE- | Dec-21  NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/guide_on_climate-
RELATED document related_disclosure_for_central_banks.pdf

DISCLOSURE FOR
CENTRAL BANKS

STATEMENT ON Mar-22  NGFS https://www.ngfs.net/sites/default/files/medias/documents/statement_on_nature_rel
NATURE-RELATED ated_financial_risks_-_final.pdf
FINANCIAL RISKS

CAPTURING RISK May-22 NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/capturing_risk_different
DIFFERENTIALS document ials_from_climate-related_risks.pdf

FROM CLIMATE-
RELATED RISKS A
PROGRESS REPORT:
LESSONS LEARNED
FROM THE EXISTING
ANALYSES AND
PRACTICES OF
FINANCIAL
INSTITUTIONS,
CREDIT RATING
AGENCIES AND
SUPERVISORS

FINAL REPORT ON Jun-22 NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/final_report_on_bridgin
BRIDGING DATA document g_data_gaps.pdf

GAPS

CLIMATE SCENARIO | Nov-22 NGFS & https://www.ngfs.net/sites/default/files/medias/documents/climate_scenario_analys
ANALYSIS BY FSB is_by_jurisdictions_initial_findings_and_lessons.pdf

JURISDICTIONS
INITIAL FINDINGS
AND LESSONS

Information Classification: General



STOCKTAKE ON May-23  NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/stocktake _on_financial
FINANCIAL document institutions_transition_plans.pdf

INSTITUTIONS’
TRANSITION PLANS
AND THEIR
RELEVANCE TO
MICRO-PRUDENTIAL
AUTHORITIES

NGFS SURVEY ON Jun-23 NGFS Survey https://www.ngfs.net/sites/default/files/medias/documents/ngfs_survey_results.pdf
CLIMATE
SCENARIOS KEY
FINDINGS

REPORT ON MICRO- | Sep-23  NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/ngfs_report-on-
PRUDENTIAL document microprudential-supervision-of-climate-related-litigation-risks.pdf
SUPERVISION OF
CLIMATE-RELATED
LITIGATION RISKS
CLIMATE-RELATED | Sep-23  NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/ngfs_report-on-climate-
LITIGATION: document related-litigation-recent-trends-and-developments.pdf

RECENT TRENDS
AND
DEVELOPMENTS
NATURE-RELATED Sep-23  NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/ngfs_conceptual-
FINANCIAL RISKS: A document framework-on-nature-related-risks.pdf

CONCEPTUAL
FRAMEWORK TO
GUIDE ACTION BY
CENTRAL BANKS
AND SUPERVISORS

CONCEPTUAL NOTE | Oct-23  NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/conceptual-note-on-
ON SHORT-TERM document short-term-climate-scenarios.pdf

CLIMATE

SCENARIOS

Information Classification: General



RECOMMENDATION | Dec-23  NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/ngfs_nature_scenarios_r
S TOWARD THE document ecommendations.pdf

DEVELOPMENT OF
SCENARIOS FOR
ASSESSING NATURE-
RELATED
ECONOMIC AND
FINANCIAL RISKS

NGFS SCENARIOS: Jan-24 NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/ngfs_guidance_note_on
PURPOSE, USE CASES document _the_scenarios.pdf

AND GUIDANCE ON

WHERE

INSTITUTIONAL
ADAPTATIONS ARE
REQUIRED AN
EXPLANATORY
NOTE

NGFS SCENARIOS: Jan-24 NGFS Technical https://www.ngfs.net/sites/default/files/medias/documents/ngfs_guidance_note _on
PURPOSE, USE CASES document _the_scenarios.pdf

AND GUIDANCE ON
WHERE
INSTITUTIONAL
ADAPTATIONS
ARE REQUIRED

AN EXPLANATORY

NOTE

NGFS: TRANSITION Apr-24  NGFS Cover note https://www.ngfs.net/sites/default/files/medias/documents/ngfs_transition_plan_pa
PLAN PACKAGE ckage.pdf

TAILORING Apr-24  NGFS Technical https://www.ngfs.net/sites/default/files/media/2024/04/17/ngfs_tailoring_transition
TRANSITION PLANS: document _plans.pdf.pdf

CONSIDERATIONS
FOR EMDES

Information Classification: General



CONNECTING

TRANSITION PLANS:

FINANCIAL AND
NON-FINANCIAL
FIRMS
CREDIBLE

TRANSITION PLANS:

THE MICRO-
PRUDENTIAL
PERSPECTIVE

Information Classification: General

Apr-24

Apr-24

NGFS

NGFS

Technical
document

Technical
document

https://www.ngfs.net/sites/default/files/media/2024/04/17/ngfs_connecting_transiti
on_plans.pdf

https://www.ngfs.net/sites/default/files/media/2024/04/17/ngfs_credible_transition
_plans.pdf



BCBS PUBLICATIONS

TITLE Date Authors Type of document Link

CLIMATE- Apr-20 BCBS Other https://www.bis.org/bcbs/publ/d502.pdf
RELATED FINANCIAL
RISKS: A SURVEY ON
CURRENT
INITIATIVES
CLIMATE- Apr-21  BCBS Other https://www.bis.org/bcbs/publ/d518.pdf
RELATED FINANCIAL
RISKS -
MEASUREMENT
METHODOLOGIES
CLIMATE-RELATED | Apr-21 BCBS Other https://www.bis.org/bcbs/publ/d517.pdf
RISK DRIVERS AND
THEIR
TRANSMISSION
CHANNELS
PRINCIPLES FOR Nov-21 BCBS Consultative https://www.bis.org/bcbs/publ/d530.pdf
THE EFFECTIVE
MANAGEMENT AND
SUPERVISION OF
CLIMATE-RELATED
FINANCIAL RISKS
Jun-22 BCBS Guidelines https://www.bis.org/bcbs/publ/d532.pdf
PRINCIPLES FOR
THE EFFECTIVE
MANAGEMENT AND
SUPERVISION OF
CLIMATE-RELATED
FINANCIAL RISKS
FREQUENTLY ASKED | Dec-22 BCBS FAQs https://www.bis.org/bcbs/publ/d543.pdf
QUESTIONS ON
CLIMATE-RELATED
FINANCIAL RISKS

Information Classification: General



NEWSLETTER ON Nov-23 BCBS Newsletters https://www.bis.org/publ/bcbs_nl33.htm
THE
IMPLEMENTATION
OF THE PRINCIPLES
FOR THE EFFECTIVE
MANAGEMENT AND
SUPERVISION OF
CLIMATE-RELATED
FINANCIAL RISKS
DISCLOSURE OF Nov-23 BCBS Consultative https://www.bis.org/bcbs/publ/d560.pdf
CLIMATE-RELATED
FINANCIAL RISKS
THE EFFECTS OF Dec-23 BCBS Working papers https://www.bis.org/bcbs/publ/wp40.pdf
CLIMATE CHANGE-
RELATED RISKS ON
BANKS: A
LITERATURE
REVIEW

THE ROLE OF Apr-24 BCBS Discussion paper https://www.bis.org/bcbs/publ/d572.pdf
CLIMATE SCENARIO
ANALYSIS IN
STRENGTHENING
THE MANAGEMENT
AND SUPERVISION
OF CLIMATE-
RELATED FINANCIAL
RISKS

Information Classification: General



