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% nrangible Awels
|13 lnvestmentinGovt. Securltes 00 0 0 0 el % ERHPTA S Vit 1
14 (Invesiment in Debt Securitios ) 3 '
| {If listed tharn: EaiiCwien ol T
| I A% of the balance sheet value in the cae of Tenure upha 1 yesrn, E g,
{ II 1.5% of the balance sheot wilug, in the o of tenure from 1-3 yoors, Lre{
(w10 of the balance sheet vilue, inthe case of tonure of moe thon 3 years. te c LR ok e
IF unlisted than:
| IQD‘E of the balance shoet value in the case of tenwe upto 1 yearn i B
| ii 12.5% of the balance sheet value, in the case of tenure frorm 1-3 yoeorns, i i
E,___ Jiit. 15% of the balance sheet value, in the cate of enue of maon than 3 yeors.
[ 15 lmvesiment in Equilty Securities R
| i. If listed 15% o VaR of each seowities on the cutoff date as computed by the Securitics Exchange Tar ; 30,944,224 4,539,150 627500
RECive securiticd whichever is higher, AR e ;2 &
L enlisted, 100% of camying value. 14,887,719 14 887 719 ¥
iii Subscrption money against Investment in PO Ter for Sale: Amount paid as subscription maney e
provided that shares have not heen alloted of aro not included in the investments of securitics hrokor, A e N e
iv.100% Hasireut shall be applicd to Value of Investment in any ssset including shares of Bstod securities 3,058,600 5,058,800
Lhat are in Black, Freene or Pledge status as on reporting date. (July 13, 2017}
Prowided that 100% haircut shall not be applied in case of imvestrment in those secunities which ane
Pledged in favor of Stock Exchange [ Chearing House against Margin Financing requirermaents or pletigped
in favor of Banks against Short Torm financing arangements. Insech cases, the haicut as provided in
schedule Il of the Reguations in respect of investment in securities shall be applicable (Auegust 25, 2017)
Investrnant in subsidianes SR 1 ok | R L
| Investment in associated companiesiundenaking ok Ty L L.
i IF listeed 20% o Vel of each secuilics as cormputed by the Secunites Exchange for iespectivg secuitios A [
whichever is higher, ! Mt ST 5
i It wnfisted, 100% of oot value, P
|18 |Statalory o mgulatory depositsbasic deposts with the un,lmngc_,s. leming house o cental depositary 500,000 500,000
lor any other entity. 3 x
i 1.4 rargin depossts willy (‘xl:’,‘.h"lngu ard ¢||::._u'|rbg house. 2 5 _;
100 |Deposit with autharized intermodiary ngainst borowed securities under 5LB. I i
111 Oiher dopasits and propayments it 1
| 12 [ Accrued interest, ot of mak-up on armcunts placud with financial INstLLTions of debl seeitios g
| -utqi_J
|100% in respeet of markup accnsed on 0ans 1o directons, subsdiries and othes elated partics h 0 RS F
Dividends receivables H RS & T
Amounis receivabie agairst Repa linancing. I S
Amount paid as purchaier under the REPO agresmont. (Seournities purchased undes repo smangement
shell not be inchuded in the imestreorts,)
195 i Shoet Tesrm Loen To Employees: Loans ore Secured and D o epaymCnt within 12 monihs
i Receivables other than vade recevablos o i T Y X 2 384,031 7,384,951 N
L6 |Receivables rem clearing house or securitios G_:KE._I'I_E'H'IE]{-"[EJ W
100% value of claims athes than those on account of enttlements agairst rading of secLEtes in i TR
tpkets incluing MM gains. LAy BT =
. |il. RoCivable on entitlements agairst rading of securities in all makets including MM gains, | 3 |
117 |Receivables from customers WS e il L
. Im cise recevables ane agoinst m'lrgin. financing, the aggregate i (i) value of securitics hald in the iF
blecked account after applying VAR based Hairgut, §i) cash deposited as collateral by the linancee (i) | ]
markes value of any securities depasited as callaternl after applying VoR based hakcut.
i. Lower of net balance sheat valeo or vilue determined through adjustrmants. |
i, Incase recevables ag against margin tading, 5% of the net balanca shoet value, |
i. Mt amount aftar deducting harcut
i, Incase recenvalbes are agalrst scouitos borowings urdir 5LE, thi arrunt pmu to NCCPL as
collateral upon entering into contract,
i, Met amaount alter deducting haricut . i b £l Th TR A,
liw. Incase of other pade recevables not more than 5 days overdue, 0% of the net balance sheet value. 175.418] 0 175,419
|iw. Balance shoot valuo e 1 BN
v. Incase of cther vade recevables are cverdut, or 5 days more, the. agaregate of (1) the maike 459,576 455,577 455 674
wolue ol securities purchased for customaerns and held in sub-accounts alter apglying VAR Boased
hairzuts, (il cash deposived as collateral by the redpective customes and (i) the maket valee of
sacurities held as collateral after applying WVak bascd haiicuts,
| Wi 100 hairewt in the case ol ameunt ecenvable lorm odated potios. e e ol g
| 118 Cash and Bank balances ANl _
1. Barik Balance = proprietony i eu:l;uunts HAT o 1334205 o 12,324,209
ii. Bank Balancs - customer accounts B e ST = 3,848,512 V]
| iii. Cash in hand LA 2111 1]
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53l RN
Irada Payables FER
i Pagable: Lo exchanges and cleaing howse T ¥ i 657,575 T
ii. Payahle against lovoraged maket products 3 E
iii. Payable to customers ki R [ 3385728 (R
Current Liabilitios o et e ;
i Statutory and regulatony dues i it [ B T W
in, Accraals ard ether payablos : i | 5,252( ] o] R __'“-_535
1. S - Lesrm borowings 5 T &
| . Cunent pertion of subordinated loans e LA P S o RN T TR i ) P i
| v Curnent porion of long term liabilities ] i : | 1
vi. Defored Liahilities : i Ll 73 n | Wik X
wil. Prawisice e bad debts Eu pviine z v e 270184 s 270,194
viii. Provision for taxateon E = 2 e
L |ix Other liabilities &1 per accounting pinciples and included in the financial satements T AT,
&3 |Mon-Cument Lisbilities a0 W) ;
I, Long- Term financing P, i e
a. Long - Teren financing cbiained flom financial ingitwion: Long term portion of financing eblsined from 3 il Y,
& fnancial nstitution ncluding AMowt due againgt finonce lease £ | iz
b. Citbwe kang - beem financing S ____'- K]
il. Stnff stigment benefits - N ] L P R A ] B b ol ik _
iil, Advonce agaings shares Mor Incroase in Capital of Secwitics brokes: 100% hailcut may be allowed in 1
respect of advance agasingt shares if:
3. The exisling authoried share capital allows the propesed enhanced share capital |
| I, Boad of Direcrors of the company has approved the increase in capital
| ‘. Relevant Regulatery approvals have boon obtained |
. Ihene is no uneasonable dolay in issue of shares against advance and all reguiatory requierments [
| telating Lo the incroase in pald up capital have boen completed. |
¢, Auaditon s satisfied that sech advance is against the incease of capital. : Rl s 3 |
% Cthor liabilities as per acoounting pinciples and included in the financiol statements f |
4 Subordinated Loans Ny |
1. 1008 of Subordinatesd loons which Fulfill the conditions specified by SECF ae alowed o be deductod: v
The Schedule B provices that 100% haircut will be allpwed against subordinated Loars which fulfil the
candilions specified by SECP. In this iegand, following conditions are specifsed:
o. Loan agreement must be executed on stamp papor and must clisly reflect thi amount o be iepaid
ofter 12 months of reperting period
b. Mo harircut will Ba allowed agairsl sho e paition which is iepayable within next 12 maonths. -
C. In case of early repaymaent of laan, adjustment shall be made to the Liguid Capital and revised Liguid
Capital statement must be submitted Lo cxchange.
i, Subrondinated loans which da not fufill the conditiors specificd by SLCP
23 |Total Liabilites 4,319.729
! |Ranking Liabilities Relatng to - ]
| ¥ |Cancentration in Margin Financing AL A |
The amaunt calculated client=1o- client basis by which any amaunt receivable from any of the = I
jot A, financees excecd 10% of th 3 : - &
12 |Concentration in secuites lending and borowing i Y
Ihe amayn by which the aggregate of: k T
i} Amount deposited by the bomcwers wilh NCCPL
(H) Cash mangins paid and
(1) The maket value of seewitios pledged as margins excesd the 110% of the market value of shares

__|borowed = e
3 Netonderwiling Commitments __________ - ol

(@l in the case of night &suse = if the: rmaket value of securites s 1ess than or equal 1o the subscrption

price; the aggregate of:

(1] this 508 of laicu multiplied by the undenaiting commitments and

(i} ther walue by which the undenwriting cormmitments exceeds the makot prce of he seowitios

In thee case of nghts isuse whe Lhe maket price of securities is greater than the subscription price, 5% of |

the Haircut multiplied by the net undereiting P

| (B} in ary athor case : 12.5% of the net undensriling commitrments

34 IMegative equity of subsidiary E Bk i N

The: armount by which the total assets of the subsidiany { exciuding any amaunt due fiom the subsidiany)
_lewcoed the cotal liabilicies al the: subsiciary

5 rorcign cxchange agreements and forcign cumency positions -

| 5% of the Aet positicn in forsign cunency Net pasition in Torsign curency means the diference of twial

LAty genarninatod in foreign cuurency less total liabilities dencminated in formign curency

_ 36 Amount Payable under RLPD
| 37 |Repo adjustment !
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Inthe case of financiedpurchaser the wal amount receivable under Repo 1653 the 110% of the market |
value of undesying seciites. |
In the case of Mnanceesclles the marked value of undedying securities after applying haincut less the
total amount moeived Jass value of any secunites deposited as collateral by the punchaso altes
Applying haircut less any cash deposited by the purchases.
38 \Concentrated proprictary positions |
IF the market value of any security is between 25% and 51% af the total pophietary positions then 5% of |
the vakue of such security I the maket of & secuwily exceeds 51% of the popictary postionthen 0% of |
. Jthe vakue af Ssuch Secuil
3¢ |DpEning Positions in fulses &
L I case of customes poditians, Lha tatal rmangin :uqmrumnr:ts inrespoct of Open postions less the amount, |
of cash depesited by Lthe customes and the value of secuites held as collateral plecged wilh sucuitics
cuchange aftor applyiong Yalik halcuts : kg
ii. In case of progrietary positicns, the total rmargin requirements in respect of open positions to the
EXTEnt not alieady mer
310 |Short salll positions
“ Iz of cusloamier positions, the market value of shames sold shor in ready maker an behalf of
-ustamers after increasing the same with the VaR based harcuts s the cash deposited by the
jcustomer a5 collateral and the vakie of secwitics beld os collateral after applying VAR based Heicuts
L Incase of propretony positions, the manket valee of shares sold shart in ready maket and nol oL
settled increasied by the amount of VAR based haircut less the value of secuities pledged as collateml
aftor applying haircuts,
31 Tatal Ranking Llab Iltc's
CRER &

e - e e




