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Hair Cut/

Adjustments

e R Ll

&.318,702

Intangibde Assets

5,000,000

1.3

Irvestrmnent in Govt Secuities

14

Investment in Ef.-bt Securities

If listed than:

i. 5% of the balance shaet value in the casa of tanure upto 1 yoear.

il. 7.5% of the I.'l:'lltll?l'.‘l} shiret walui, in the case of tenure from 1-3 years.

ai, 10% of the halance sheet walue, in the case ol tenure Pr more tham 3 years.

If unlisted than:

i, 0% of the: Baalanoe ﬁhn—lrﬁl}_l_:}lﬂq’.'_i_l:l the case of terwne upto 1 yaar,

il. 12.5% of the balance sheet value, in the case of tenue om 7-3 yeas.

iii. 15% of the balance sheet value. in the case of tenuie of mone than 3 yeaes

Investmant in Equily Securities

i, If listed 15% or VaR of each securities on the cutoff dote as computed by the Secunties Exchange for
rESpECTive SeCuritees whechaver is higher,

7 255,067

0, 506,08

31,730,963

i, I venylstesd 1III1|R. uF CAmying value,

14,BET, 719

14567718

|||£ubsc~r|p1:||::n money against Jrvestrment in [P Olaffor for Sale: Amaunt pasd a5 subSCripLion reoney
provided that shares Bave not been alloted of ae not incleded in the investmants of securnities beoker,

iv.100% Hawcut shall be applied to Valee of Investrment in any asel incloding shanes of sted secunities
thuat aarc: im Bhock, Freere of Pledge status as on reporting date. (July 19, 2017)

Provsded that 100% haircut shall ot be applicd in case of inwestment in those secunas which arme
Pledgesd in fzavor of Stock Exchange | Cleaing House sgainst Masgin Firancing requirements o pledged
in faver of Banks against Short Term financing arangements. In such cases, the hadcut s peovided in
sechesdule Il of the Regulations in respect of investment in securities shall be applicable (August 25 2017)

Investinent in subsidianes

linvestment in associaled companiesiundertaking

Ji. IF Isteedd 20% on V&R of each secuntias as computed by the Secuntes Exchange fof iespective secuities
whicheve is hagher.

i IF urdisted,_100% of net value.

Statutory of ragulatory depositsbasic deposils with the exchanges. cleaing house or central depositony
o ANy ather enlity.

500,000

hargin deposts with exchange and cheaing house.

|Deposit with authonred mterrmediany against boaroweed secuities undes SLB.

Otk depesits and prapayments

Accreed intenest, prafit of rmark-up on amounts placed with fmancial institutions o debt securnlie
erc. (Mil)

_[100% in respect of markup acoed on loans to directors, subsidianies and other meiated paries
Dividends recaivabbes.

32 813

32813

Armiounts recelvable against Repo financing.
Armnount p{!id as purehaser urdes the REPD agresment. (Securnitics purchased undes iepo arangemant

__|shall not be included in the investments.)

i, Short Tern Loan Ta Ernployess Loans are Secured and Dus fior repayrment within 12 months

ii. Receivahles other than rade receivables

2733200

Rq_.ccwableq from clearing house or securilies exchange(s)

i. 100% vaiue of claims ather than those on account of entitiements against wading of secuities in all
marlu,:!tli including MiM gains.

i Recenvable on entrtlemsents agairst vading of secunties in all markets incloding MM gains.

Recoivables from customers

i. In case receivables are against margin financing, the aggregate: iF (i) vakue of securities baeld in the
|bdocked acoount after applying YAR based Haircut, (i) cash deposited as collateral by the financee (i)
[rmarket valee of any securities deposited as collateral after apphying Vak based haicul

i. Lowver of it balance sheeat value of value determined through adjustments.

i Incase receivables arg against mangin tading. 5% of the net balance sheet value.
i, Nt amowunt after de-duclmg_halrcut

i, Incase recevalbes am ngainst secuites bomowings under SLB, the amount paid to NCCPL as
collateral upon entening into contiact,
i, Mt amounil altes deducting haricut

iv. Incase of other rade receivables not mone than & days overdue, Tk of the net balance sheot value.,
iv. Balance sheet value

5,067

[«

5,067

. Incase of othe: Uade receivabies ane oveldue, o & days o mone, the aggregate of (1) the maket
value of securities purchased Tor customers and held insub-accounts after applying VAR based
haircuts, (i} cas deposited as collatesal by the respective customes and (i) the market value of
secunties held as collatesal after applying VaR based haircuts

36,364

316,365

316,364

_iii- Gz in hand

wi. 100% hascut in the case of amount receivable form related paties
Cash and Bank balances

i, Bank Hnl.:mcrg-_pmguem accounts

8,601,008

£.601.905

i, Bank halance-customer ncoounts

4,609 432

4,699,837

53 757,

52,757
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Liquid Capital Statement

Ltd

Hat Adjusted

Value

[Total Assets

B1,BB5,608

36 7e2 AT

45,439, 803

TP R T L S — .

Trade Payables

i. Payshle 1o exchanges and cleanng house

1,266,189

1286189

i Payabie against evasged makel products
isl, Pagable 1o CLISLETHEG

3313237

3,313,234

22

Curment Liakilities

i Statutary and regulatony duas
. Aconsals and other payablas

44, 74

[EREF.

i, Shar - tesrn Bamowangs

. Cument poetion of subordinated loans

w. Current portion of kg Lenm habilities

wi. Delesed Liabilities
vik. Prowision for bad dedts

viil, Prowision fix taxation

ix. Othes Babilities a5 pes accounting principles and included in the financial statements

23

INon-Cument Liabilities

i. Long-Tarm financing

2. Long-Temm financing obiained fiom financial instituion: Long tesm pomon of financing obtamed from
a linancaal institution ncluding amount due against inance lease

b._qrhu:r oy - Lesm linarvceng

i, Staff retin:rn::lﬂ_b-_t_’."r:pl'lti

ii. Advance aganst shaores for Increase m Capital of Secunties broker: 100% haircut rmesy be allowed in
respect of Advance against shares if:

a. The exising authonzed share capital allows the poposed enhanced shase Capital

b. Boad of Dincctors of the company has aporoved the imcrease in capital

, Rebavant Regulatory approvals have been obtained

d. There is no ureeasonahble delay in Buue of shares against odvanoce and all regulatory regquirenants
redating Lo the increase in paid up capital have besen completed.

&, Auditor is satisfied that such advance is against the increase of capital.

v, Dther labilies a5 per accounting principles and includad in the financial statements

4

Subordinated Loans

i. 1007 af Subordinated loans whech Fulfill the conditons specified by S0CP ane allowed Lo be deducted:
Thie Schadula Il provides that 100% hascut will be allowed aganst subordinated Loans which fulfill the
carditions specified by SECP, In this regard, fallowing conditions are specified:

a. Loan ageement must be executed on stamp paper and maust clearly refiect the amount to be repaid
aftes 17 months of repoming penod

. Mo hawcut will be allowed against shom term pomion which is repayable withen nest T2 months,

. In coase of eary epayment of joan, adjustment shall be made to the Liguicd Capatal and revsed Liquid
Capital statement mast be submitled o exchange.

4. Subordinated loans which do not fulfil the conditions specilied by SECP

15

Talal Liabilites

4,644, 163

Ranking Liabilities Relating to -

4,644,165

31

Cencentration in Margin Financing

The amount calculated chent-1o- chent bass by which any armannt receivable from any of the:
financers pxceed 104 of the agoeegate of amounts recenvable from total fnancoes,

iz

13

Concentration in securites lending and bomowing
The amount by which the aggregate of:
(i} Armount deposited by the borower with NCCPL

() Cash marngins paid and

(i) The: market value of securnities pledged as marging axceded the 110% of the market value of shaes
oroaed

et undenwriting Commitments

[a) in the case of nghl isuse @ If the market value of secuntes is less than of equal 10 the subscipticn
price: thi aggregate of:

(i) the 50% of Haicut multplied by the undensiting commitments and

[ii) the value by which the undenaiting commitments cuceeds the market price of the securities.

In the cose of rghls Eme whers the markel pice of securties 5 greater than the subscrpbon prce, 5% of
the: Haircut enultiplied by the ret undensditing

(b} in any athes case | 12.5% of the net undeniting Commitments

14

Negative equily of subsidiary

Tne amount by which the tatal assets of the subsidiary | excluding any ameunt due fiom the subsidiany)
excaad the total liabilities of the suhsdiang

15

Foreign cxchange agreements and loreign curency positions

5% of the et position in forcign curency, Met position in foreign curency means the dffeence of wotal
ssets denominated in fomign cuurency less total liabilites denominated in forsign cunsncy

ib

Armount Payahbe under REPO

i1 |Repo adjustment ! N i
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Head of Acco s 1 air Cut/f Met Adjusted

Adjustments VYalue

Tin the case of linancienpurchaser thie total amount recaivable undes Bepo less the 110% of the masket
hvalue af undertying securites.
Im b case of linancessalier the market value of underlying secuities after applying haircut less the |
total amount meeived bess valee of any secuntes deposited as collaten by the purchases aftes | |
| |=pplying haircut less any cash deposited by the purchaser.
ib  Concentrated propriclary positions 4
[t thie markel value of any secunty 5 betwaen 25% and 51% of the total pogrictary postions then 5% of
the: value of such secuity I the maket of a secunty excecds 51% of the proprietary positionthen 10% of
thes valse of such securnty |
3% |Opening Positions in futures and opticns .. s s
i. In case of customer pasitions, the Total Mangin requiremnets in respect of epen postions ks Lha armount
of cash depasited by the customes and the value of securites held as collaterall pledged with socusitics
exchange after apphyiong Wal haicuts {
ii. In cas of proprietary postions . the: total marngin requirements in rspact of open positions to the
extent not alendy miet
330 ishor selll positions it
[l Incase of customes poStions, the mamket value of shares sold sho in ready market on behall of
leustomess after increasing the same with the Val based hailculs less the cash deposited by Lhwz
custormnes as collateral and the value of secwites held as collateral aller applying VAR based Haircuts
ii. Imcase of propriotory pasitions, the market value of shares sobd short n ready market and not yet |
sottied increased by the smount of VAR based haincut less the valee of secuilies pledged as collateral |
after Applying haircuts

i1l |Tetal Ranking Liabilites [ 0
7 |liquid Capital -. T2 A Se7EaaTi | A0705pa




