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Edelweiss Rural & Corporate Services Ltd.

On May 30, 2020, the debt paper of Edelweiss Rural & Corporate Services Ltd. 8.7% 29 June 20 NCD had less
than 30 residual days to maturity and hence its valuation was governed by the valuation of instruments less
than 30 days. The Valuation Policy of Baroda Mutual Fund states such instrument should be valued by yield
based amortisation to maturity from the last valuation price. On 7®" May 2020, the Valuation Committee of

Baroda Asset Management India Limited had decided to apply a haircut of 5% on the daily price received
from the valuation agencies. The Committee keeping that view in mind, decided to continue considering the
security maturity value at Rs. 95/- (viz. 5 % haircut) and amortise accordingly.
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