[TosgBneHue 30MOM KOMMNaHUA

PurpmMa B KpM3MC bank 30MbU-KOMMaHUS
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CTpyKTypa NUMKBMONPOBaHHbIX MPEAnpUATUA
B pa3pes3e rpynn no Npon3BoamUTEeNIbHOCTU
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NcTouHmk: OueHkun AN Ha ocHoBe 6a3bl gaHHbIx RUSLANA




Structure of liquidated companies: breakdown
by performance
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Source: estimates of the Bank of Russia Research and Forecasting Department based on the RUSLANA database
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Yncno nmkemamnpoBaHHbIX MPeanpUaTUK, TbIC. LUT.
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NcTouHuk: Ouenkm AN Ha ocHoBe aaHHbIx PoccTaTa




Number of companies liquidated, in thousands
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= Average number of exit cases in 2017-2019, as accrued

=== Average number of exit cases in 2020, as accrued

Source: estimates of the Bank of Russia Research and Forecasting

Department based on the Federal State Statistics Service’s data




TennoBas KapTa BblAaHHbIX KPEAUTOB 33 MapT-UIOJ1b

2019 1 2020 roapa, % kKpepuTHoro noptdens

O6beM Bblaaum, % OT KPeAMUTHOro NopTdensa KBapTUs

10 1.5 1.2 1.7 1.0

3.1 14

3.3

Heunnm PD 3aeMLpka

X
571 409 56 270 Beerono
1 2 3 4 KBapPTUIIIO

KeapTunnuv no gone NnpobneMHbIX KOpnopaTUBHbBIX KPEAMTOB

"B NPOCTPAHCTBE KayeCTBa 3aeMLLMKOB M1 rpyrnnaM 6aHKoB Mo Aosie NpobeMHbIX

[lo ocn Y — peupnnm zaemiupmkos no PD go naHaemmm (1 — geumnb ¢ HanMeHbLwinmm PD)

[lo ocn X — kBapTnnm 6aHKOB No gone NpobeMHbIX kopropaTuBHbIX KpeaguTos IV n'V
KaTeropumn kadectsa Ha 1MapTa 2020 roga

KOpropaTMBHbIX KpeamToBs Ha 1MapTa 2020

NcTouHuk: pacueTbl UM Ha ocHoBe faHHbIx BaHka Poccmm



Heatmap of loans issued in March-July 2019 and 2020,
in 7% of credit portfolio

Volume issued, in % of quartile’s credit portfolio
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Axis Y:deciles of borrowers as per PD before the pandemic (1is the decile with the lowest PD).

Deciles of borrowers as per PD

Axis X: quartiles of banks as per share of bad corporate loans (quality categories [V and V)
as of 1March 2020.

“compared to borrowers’ quality and groups of banks as per the share of bad

X corporate loans as of 1 March 2020.
YA 40.9 56.1 27.0 Total for the
1 2 3 4 quartile

Source: estimates of the Bank of Russia Research and Fore-

Quartiles as per the share of bad Corporate loans casting Department based on the Bank of Russia data.




