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MARKET-LINKED DEBENTURE VALUATION

Issuer: ECap Equities Limited

Security Details:
Valuation as on 02rd Jan 2023
| oy | et | Voluaton | valuaton | e
No ISIN Code Issuer Name Series Reference Asset Issue Date* Date Face Value Rs100 Face DTS conser.vatlve
Debl:;ure value week gatne

1 INE572007GU3 Eciifi‘::;ﬁes 12F101A PI;TCS; Zfr;d;;i G(fgg:i;)g;o 22-Jun-21 22-Dec-22 | Rs.1,00,000 Matured Matured | BWR PP-MLD AA-
2 INE572007GU3 Eciifi‘::;ﬁes 12F101A01 PI;TCS; Zfr;d;;i G(fgg:i;)g;o 29-Jun-21 22-Dec-22 | Rs.1,00,000 Matured Matured | BWR PP-MLD AA-
3 INE572007GU3 Eci}i’rfi‘;l:;ﬁes 2F101A02 Pl;f‘i Ifr;d;; é_csl‘g:i;;?o 15Jul-21 22-Dec-22 | Rs.1,00,000 Matured Matured | BWR PP-MLD AA-
4 INE572007GU3 Eci}i’ji‘z:éﬁes I2F101A03 P‘;;“CS; Zfr;d;f G(_CSIZ:E;‘?O 19Jul-21 22-Dec-22 | Rs.1,00,000 Matured Matured | BWR PP-MLD AA-
5 INE572007GU3 Eci}:rfg:;ﬁes I2F101A04 PI;?:; Zfr;d;;i G(_CSIZ:E;‘?O 28-Jul-21 22-Dec22 | Rs.1,00,000 | Matured Matured | BWR PP-MLD AA-
6 INE572007GU3 Eci};fg:;ﬁes 12F101A05 P‘fi Z:;d;fc(cslzs%‘?o 29-Jul-21 22-Dec-22 | Rs.1,00,000 | Matured Matured | BWR PP-MLD AA-
7 | INE572007GU3 Ecifri‘::;ﬁes 12F101A06 PL;:; Ifr;d;;i éig:;)gg’)o 12-Aug-21 | 22-Dec-22 | Rs.1,00,000 | Matured | Matured | BWR PP-MLD AA-
8 INE572007HI6 Ecifrﬁ:;ﬁes B3I102A PLna;t Zfr;d;;i G(f:sl‘:):izrl)ga)o 22-Sep-21 | 23-May-23 L O(I){()S,b o0 110.51 110.29 ACUITE;_P'MLD
9 | INE572007HHS Ecif;i‘z:;ﬁes FAT102A PL;CSet Zfr;d;;i G(_Cslé’:izrgg;o 22-Sep-21 23-Sep-24 L 0(1){05,6 o0 109.59 109.47 ACUITE;_P'MLD
10 | INE572007HHS Ecif;i‘g;ﬁes FAT102A02 PerCSet Zfr;d;;i G(_Csl‘:’:izrgg;o 06-Oct-21 23-Sep-24 N O(I){()S,b o0 109.59 109.47 ACUITE;_P'MLD
11 INE572007HI6 Eciﬁ’jg:;ﬁes B3I102A02 Pl;f‘cset Zfr ;d;;i G(?;::i;go 06-Oct-21 | 23-May-23 N 0(1;03,6 o0 110.51 110.29 ACUITIE;_P'MLD
12 | INE572007HI6 Eciﬁ’ji‘g;ﬁes B3I102A03 PI::; Ifr ;d;;i G(CSISCS‘;;‘? o | 200ct2l | 23-May-23 L 0(1;;6 o0 110.51 110.29 ACUIT/E;P'MLD
13 | INE572007HHS Eciﬁ’jgzéﬁes F4T102A03 P‘:‘:: Ifr ;d;;i G(Cslz:‘;g? y | 200021 | 2sepas | 0(1;05,6 00 109.59 109.47 ACUITIE;P'MLD
14 | INE572007HI6 Eci}i’ri‘g;ﬁes B3T102A04 PI::; Ifr;d;;ic(cslz:%?o 290c21 | BMay23 | 0(1;;6 00 110.51 110.29 ACUIT/E;P'MLD
15 | INE572007HI6 Ecifri‘z:éﬁes B3I102A05 PL:CS; zfr;d;;i G(_C;;’:izr;g;o 15-Nov-21 | 23-May-23 L O(I;(i'() o0 110.51 110.29 ACUIT/E;_P'MLD
16 | INE572007HHS Eci}i’ji‘g:;ﬁes FAT102A05 Plfjet ng;; G(.Csffiz‘})g;o 15-Nov-21 | 23-Sep-24 . 0(1;05,6 o0 109.59 109.47 ACUITIEI_P'MLD
17 | INE572007HR7 Eci}i’ji‘g:;ﬁes G6L101A Plfjet ng;; G(.Csffiz‘})g;o 01-Dec21 | 30-Nov-26 . 0(1;05,6 o0 108.84 108.80 ACUITIEI_P'MLD
18 | INE572007HR7 Eci}i’jg:;ﬁes G6L101A01 Pl;fi Zfr;d;;jc(cslss%ggo 14-Dec-21 | 30-Nov-26 L 0(1;60 0 108.84 108.80 ACUITE;_P'MLD
19 | INE572007HS5 Ecifn?g:;ﬁes KAL108A PI:SS gfr;d;;lc((g::%‘?o 01-Dec-21 | 31-Mar-25 L 0(1;;'00 0 109.41 109.34 ACUITIE;_P'MLD
20 | INE572007HS5 Ecifrfi‘g;ﬁes KAL108A01 PI::: I;;d;;lc(cslzslzrl)gs)o 14-Dec-21 | 31-Mar-25 L 0(1?(;;,'0 00 109.41 109.34 ACUITE;_P'MLD
21 | INE572007HS5 Eci}i’rfi‘g;ﬁes KAL108A02 PI::: I;;d;;ic((g::%‘?o 24-Dec-21 | 31-Mar-25 L 0(1?(;;,'0 00 109.41 109.34 ACUITE;_P'MLD
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Sr. . Maturity RI:::::LI ‘]:,:'li::l: tl:z]: Va:.;a;ifon Latest )

No ISIN Code Issuer Name Series Reference Asset Issue Date* s Face Value oo per NS conser.vatlve
Debl:lzure value week rating

2| INEST2007HRY Ecifrfi?:éﬁes GOL101A02 Pl;?cset Zfr;;d;;i éi?f%‘?o 24-Dec2l | 30-Nov-26 1,0(1){(;;,.000 108.84 108.80 ACUITE/E_P M

27 | INE572007HR7 Eci};rfg:éﬁes G6L101A04 P‘;;“CS; Iﬁ@dffécsl;)f%‘?o O4Feb22 | 30-Nov2e | 0(1)105,'000 108.84 108.80 ACUIT/EE_I"MLD

29 INE572007HS5 Ecifri‘::;ﬁes K4L108A04 PL;:; Ifr;d;;i G(f:slscs%g?,)o 31Jan-22 31-Mar-25 1,0(1){05,600 109.41 109.34 ACUIT/E:_P'MLD

41 | INE572007HX5 Ecg’ji‘z:;ﬁes J3A202A05 P‘;f‘:; gfr;d;;ic((g:j%‘?o 2-Mar-22 | 29-Jan-24 1,0(1;()3,600 109.30 109.09 ACUITE;_I"MLD
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. oy | et | Yomion | veon | et
No ISIN Code Issuer Name Series Reference Asset Issue Date* Date Face Value Rs100 Face T conser.vatlve
Debl:lzure value week gats
47 | INE468N07078 Eciﬁ’j{ggies A4E201A PL::; Zfr;d;;ic(cslzslzrg?o 24-May-22 | 23-Apr24 L O(I;(ibo 0 104.47 10425 | CAREPP-MLD A+
48 | INE572007HX5 Ecif;;::;ﬁes J3A202A06 PL;:S z:d;;i G(_CSI;’:Z)‘?O 29-Apr-22 29-Jan-24 L O(I){OS,IO 00 109.30 109.09 ACUITE;_P'MLD
49 | INE572007HX5 Ecif;;::;ﬁes J3A202A07 PL;:S z:d;;i G(_CSI;’:Z)‘?O 10-May-22 29-Jan-24 L O(I){OS,IO o0 109.30 109.09 ACUITE;_P'MLD
50 | INE572007HX5 Eci}i’j;l;‘;ﬁes J3A202A09 Pl;la;t Zfr;d;;l G(_Csl;’:izrl)ggo 09-Jun-22 29-Jan-24 . 0(1){05,6 00 109.30 109.09 ACUITIE;_P'MLD
51 | INE572007HX5 Eci}i’jictl;‘;ﬁes J3A202A17 Pl;lai Zfr;d;;l G(-Csl;):izrl)ga)o 18-Aug-22 29-Jan-24 . 0(1){05,6 o0 109.30 109.09 ACUITIE;_P'MLD
52 | INE572007HX5 EcaL}i’ri‘::;ﬁes J3A202A18 PI;?:; Zfr;d;;i G(Cslz:%%) ) | 2-Aug22 29-Jan-24 N 0(1305, 00 109.30 109.09 ACUIT/E[E_P'MLD
53 | INE468N07078 Eci};fg:;ﬁes A4E201A03 PI;?:; Zfr;d;;ic(cslz:%?o 17-Aug22 | 23-Apr-24 5 O(lfos, 00 104.47 10425 | CAREPP-MLD A+
54 INE468N07078 Ecifri‘::;ﬁes A4E201A04 PL;:; Ifr;d;;i éig:;)gg’)o 24-Aug22 | 23-Apr-24 N 0(1){05,6 o0 104.47 10425 | CAREPP-MLD A+
55 INE468N07185 Ecifjﬁzgies K5H206A PI;TCS; Zfr;d;;i G(fgg:izrl)g;o 17-Aug-22 | 16-Feb-26 L 0(1;()5,6 o0 102.27 10209 | BWR PP-MLD AA-
56 INE468N07185 Ecifjﬁzgies K5H206A01 PI;TCS; Zfr;d;;i G(fgg:izrl)g;o 24-Aug22 | 16-Feb-26 L 0(1;()5,6 o0 102.27 10209 | BWR PP-MLD AA-
57 | INE572007HT3 Ecifjﬁzgies K5L101A05 PI;TCS; Zfr;d;;i G(f:sf:izrl)g;o 18-Aug22 | 23-Feb-26 . 0(1;()5,6 o0 107.43 107.21 ACUITE;_P'MLD
58 | INE468N07078 Eci};fg:;ﬁes A4E201A05 Pl;f‘i Ifr;d;;i G(_Csl‘;’:i;;‘é)o 30-Aug-22 | 23-Apr-24 L 0(1305, 0o 104.47 10425 | CAREPP-MLD A+
59 | INE572007HHS Eciﬁ’jgzéﬁes FAT102A07 P‘fi Zfr ;d;;i G(CSIZCS‘;;%) ) | 30-Aug22 | 23-Sep-24 L 0(1;;6 o0 109.59 109.47 ACUIT/E;P'MLD
60 | INE468N07185 Eciﬁ’rfgzéﬁes K5H206A02 P‘;f‘:: Ifr;d;;i G(Cslz:‘zrg? o | 12:Sep22 16-Feb-26 L 0(1;(;6 00 102.27 10209 | BWR PP-MLD AA-
61 | INE572007HHS Eci}i’jgz;ﬁes FAT102A09 PI::: Zfr;d;;ic(cslz:%?o 19-Sep-22 | 23-Sep-24 L 0(1;;6 00 109.59 109.47 ACUIT/E;P'MLD
62 INE468N07078 Ecifri‘z:éﬁes A4E201A06 PL:CS; Ifr;d;;i éggj;)g;o 23-Sep-22 | 23-Apr-24 L O(I;(i'() o0 104.47 10425 | CAREPP-MLD A+
63 | INE572007HHS Ecif;i‘z:;ﬁes FAI102A10 PL;CSet Zfr;d;;i G(_Cslé’:izrgg;o 03-Oct-22 23-Sep-24 L 0(1){05,6 o0 109.59 109.47 ACUITIE;_P'MLD
64 INE468N07292 Ecif;i‘z:;ﬁes A5I201A PL;CSet Zfr;d;;i G(_Cslé’:izrgg;o 30-Sep-22 | 29-May-26 L 0(1){05,6 o0 99.73 99.67 ACUITE;_P'MLD
65 INE468N07292 Ecif;i‘zz;ﬁes A5I201A01 PerCSet Zfrzd;; é_csl‘:’:izrgg;o 14-0ct22 | 29-May-26 L O(I){()S,b o0 99.73 99.67 ACUITE;_P'MLD
66 | INE468N07292 Ecg’ji‘z:;ﬁes A5I201A02 P‘;f‘:; gfr;d;;ic((g:j%‘?o 31:00t22 | 9May26 | 05560 0 99.73 99.67 ACUITE;_P'MLD
67 | INE468N07300 Eci}i’rfi‘z:;ﬁes B6I1201A PI::: I;;d;;lc((g::%‘?o 30Sep22 | 29May26 | 0(1?(;;,'0 00 100.20 100.08 ACUITE;_P'MLD
68 | INE468N07300 Eci}i’rfi‘z:;ﬁes B61201A01 PI::: I;;d;;lc((g::%‘?o 140ct22 | 29May26 | 0(1?(;;,'0 00 100.20 100.08 ACUITE;_P'MLD
69 | INE468N07300 Eci}i’rfgz;ﬁes B61201A02 PI::: Ifr;d;d é%::izl}go 31:0¢t22 | 9May26 | 0(1;(;;,.0 o0 100.20 100.08 ACUITE;_P'MLD
70 INE468N07185 Eci}i’rﬁzgies K5H206A05 Pl;f:: I;é;d;; c(-cslssizrz)gs)o 16-Nov-22 | 16-Feb-26 . 0(1;;'0 o0 102.27 10209 | BWR PP-MLD AA-
71 INE468N07292 Ecili’ji‘z:;ﬁes A5I201A03 PL;;t Z;;d;;[ éi?f%g;o 17-Nov-22 | 29-May-26 . 0(1;05,6 o0 99.73 99.67 ACUITIEI_P'MLD
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| oy | et | Voluaton | valuaton | et
No ISIN Code Issuer Name Series Reference Asset Issue Date* Date Face Value Rs100 Face T conser.vatlve
Debl:lzure value week gatne
72 | INE468N07292 Eciﬁ’j{ggies A5I201A04 PL::; Zfr;d;;ic(cslzslzrg?o 5Nov-22 | 29May26 | O(I;(ibo 0 99.73 99.67 ACUITE;_P'MLD
73 | INE468N07292 Ecif;;::;ﬁes A5I201A05 PL;:S z:d;;i G(_CSI;’:Z)‘?O 0Nov22 | 29May26 | | O(I){OS,IO 00 99.73 99.67 ACUITE;_P'MLD
74 | INE468N07300 Ecif;;::;ﬁes B61201A03 PL;:S z:d;;i G(_CSI;’:Z)‘?O UNov22 | 9May26 | O(I){OS,IO o0 100.20 100.08 ACUITE;_P'MLD
75 | INE468N07300 Eci}i’j;l;‘;ﬁes B61201A04 Pl;la;t Zfr;d;;l G(_Csl;’:izrl)ggo 30-Nov22 | 29-May26 | 0(1){05,6 00 100.20 100.08 ACUITIE;_P'MLD
76 INE468N07185 Eci}i’;ictl:;ﬁes K5H206A06 Pl;la;t Zfrzd;;l G(.Csl;):izrl)ga)o 28-Nov-22 | 16-Feb-26 L 0(1){05,6 o0 102.27 10209 | BWR PP-MLD AA-
77 | INE468N07292 Eci};rfg:éﬁes A51201A06 P‘;;“CS; Zfr;d;f G(_Cslz:i;g?o 01Dec22 | 20May26 | | 0(1){05, w00 99.73 99.67 ACUITIEE_P'MLD
78 | INE572007HI6 Eci};fg:;ﬁes B3I102A07 PI;?:; Zfr;d;;i G(-Cslz:izrl){?o 15Feb22 | 23May23 | O(lfos, 00 110.51 110.29 ACUIT/E[E_P'MLD
79 | INE572007HS5 Ecifri‘::;ﬁes K4L108A07 PL;:; Ifr;d;;i éig:;)gg’)o 18-Feb-22 31-Mar-25 N 0(1){05,6 o0 109.41 109.34 ACUIT/E:_P'MLD
80 INE468N07334 Ecifjﬁzgies B5J201A PI;TCS; Zfr;d;;i G(fgg:izrl)g;o 28-Oct-22 27-May-25 L 0(1;()5,6 o0 99.63 - ACUITE;_P'MLD
81 | INE572007HR7 Ecifjﬁzgies G6L101A05 PI;TCS; Zfr;d;;i G(fgg:izrl)g;o 18-Feb-22 30-Nov-26 L 0(1;()5,6 o0 108.84 108.80 ACUITE;_P'MLD
82 | INE572007HR7 Ecifrfi‘::;ﬁes G6L101A07 PLnai Zfr;d;f G(f:st):izrl)ga)o 17-Jun-22 30-Nov-26 . 0(1;()5,6 o0 108.84 108.80 ACUITE;_P'MLD
83 | INE572007HR7 Eci}i’ji‘;l:;ﬁes G6L101A08 Pl;f‘cs; Ifr;d;;i G(.Csl.(e):i;){?o 27Jul-22 30-Nov-26 L 0(1){05, 0o 108.84 108.80 ACUITE;_P'MLD
84 | INE572007HR7 Eciﬁ’jgzéﬁes G6L101A09 P‘;f‘:: Ifr ;d;;i G(Cslz?zrg? o | 03-Aug22 | 30-Nov-26 L 0(1;(;6 00 108.84 108.80 ACUITIE;P'MLD
85 | INE572007HX5 Eciﬁ’jgzéﬁes J3A202A03 P‘;f‘:: Ifr ;d;;i G(CSIZ:%? ) | 18Feb-22 29-Jan-24 L 0(1;(;6 00 109.30 109.09 ACUITIE;P'MLD
86 | INE572007HX5 Eci}i’jgz;ﬁes J3A202A11 PI::: Zfr ;d;;i éif:%?o 17-Jun-22 29-Jan-24 L 0(1;;6 00 109.30 109.09 ACUIT/E;P'MLD
87 | INE572007HX5 Ecifri‘z:éﬁes J3A202A12 PL:CS; Ifr;d;;i G(_C;;’:izr;g;o 29-Jun-22 29-Jan-24 L O(I;(i'() o0 109.30 109.09 ACUIT/E;_P'MLD
88 INE572007HX5 Ecif;i‘z:;ﬁes J3A202A13 PL;CSet Zfr;d;;i G(_Cslé’:izrgg;o 08-Jul-22 29-Jan-24 L 0(1){05,6 o0 109.30 109.09 ACUITE;_P'MLD
89 INE572007HX5 Ecif;i‘z:;ﬁes J3A202A14 PL;CSet Zfr;d;;i G(_Cslé’:izrgg;o 27-Jul-22 29-Jan-24 L 0(1){05,6 o0 109.30 109.09 ACUITE;_P'MLD
90 | INE572007HX5 Ecif;i‘g;ﬁes J3A202A15 PerCSet Zfr;d;;i G(_Csl‘:’:izrgg;o 03-Aug-22 29-Jan-24 L O(I){()S,b o0 109.30 109.09 ACUITE;_P'MLD
91 | INE572007HX5 Ecg’ji‘z:;ﬁes J3A202A16 P‘;f‘:; gfr;d;;ic((g:j%‘?o 04-Aug-22 29-Jan-24 L 05560 0 109.30 109.09 ACUITE;_P'MLD
9” INE468N07078 Eci}i’rfi‘z:;ﬁes A4E201A01 PI::: I;;d;;lc((g::%‘?o 22-Jun-22 23-Apr-24 L 0(1?(;;,'0 00 104.47 10425 | CAREPP-MLD A+
93 | INE468N07300 Eci}i’rfi‘z:;ﬁes B61201A05 PI::: I;;d;;lc((g::%‘?o 14Dec22 | 29May26 | 0(1?(;;,'0 00 100.20 100.08 ACUITE;_P'MLD
94 | INE468N07300 Eci}i’rfgz;ﬁes B61201A06 PI::: Ifr;d;d é%::izl}go 21-Dec22 | 29May26 | 0(1;(;;,.0 o0 100.20 100.08 ACUITE;_P'MLD
95 INE468N07292 Eci}i’rﬁzgies A5I201A07 Pl;f:: I;é;d;; c(-cslssizrz)gs)o 14-Dec22 | 29-May-26 . 0(1;;'0 o0 99.73 99.67 ACUITE:_P'MLD
9 INE468N07292 Ecili’ji‘z:;ﬁes A5I201A08 PL;;t Z;;d;;[ éi?f%g;o 16-Dec22 | 29-May-26 . 0(1;05,6 o0 99.73 99.67 ACUITIEI_P'MLD
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Actual , .
. auriy | Restl | Vaation | Vauston | g
: ISIN Code Issuer Name Series Reference Asset Issue Date* ty Face Value P P . conservative
No Date Rs100 Face previous .
per rating
value week
Debenture
ECap Equities Last Traded (Closing) Rs. ACUITE PP-MLD
97 INE468N07292 Limited A5I201A09 Price of 5.77 G-Sec 2030 21-Dec-22 29-May-26 1,000,000 99.73 99.67 AA-
ECap Equities Last Traded (Closing) Rs. ACUITE PP-MLD
98 INE468N07292 Limited A5I201A11 Price of 5.77 G-Sec 2080 30-Dec-22 29-May-26 1,000,000 99.73 99.67 AA-
ECap Equities Last Traded (Closing) Rs. ACUITE PP-MLD
INE4 7! B6I1201A -Dec-22 29-May-2 100.2 100.
9 68N07300 Limited OI201A08 | b ice of 5.77 G-Sec 2030 | 0 D€C 9-May-26 1,000,000 0020 00.08 AA-
ECap Equities Last Traded (Closing) Rs.
1 INE4 71 K5H206A07 23-Dec-22 16-Feb-2. 102.27 102. BWR PP-MLD AA-
00 68NO7185 Limited SH206A07 | piice of 5.77 G-Sec 2030 | 2Pe€ 6-Feb-26 1,000,000 0 02.09

*Issue Date is Deemed Date of Allotment
** Actual maturity could be earlier than the date mentioned in the table above, as it is an auto callable structure
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DISCLAIMER

Market Linked Debenture Valuation provided by the Valuation Agent reflects the Valuation Agent’s
opinion on the value of the Market Linked Debenture on the valuation date and does not constitute an
audit of the Issuer by the Valuation Agent. The Valuation is based on the information sought from
and/or provided by the Issuer or obtained by the Valuation Agent from sources it considers reliable. The
Valuation Agent does not guarantee the completeness or accuracy of the information on which the
Valuation is based. The Valuation Agent specifically states that the Valuation is an indicative value of the
Debenture on the valuation date and can be different from the actual realizable value of the Debenture.
The Valuation does not comment on the market price of the Market Linked Debentures or suitability for a
particular investor. The Valuation Agent is not responsible for any errors and especially states that it has
no financial liability to the issuer / users / investors of the Valuation. In the event of early redemption/buy
back/ any other premature exit, the investors may choose to contact the Issuer directly or through their
intermediaries (through whom investments in the Specified MLDs were made) or, in the alternative,
follow the procedure as set out in the relevant Offer Document.

Published by
CARE Risk Solutions Private Limited
(Wholly-owned subsidiary of CARE Ratings Ltd.)
Office No. 602, 6th Floor, Rustomjee Aspiree, Off Eastern Express Highway, Sion East,
Mumbai — 400 022




