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Fat Adjusted
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Inwastmant in Govt, Sacuritias

Investment in Debt. Secwrities

If Histed than:

1. 5% of the balance sheat value in the case of tenwe upto 1 year.

i 1.5% of the balance sheet value, in the case of tenue from 1-3 years.

iii. 10% of the balance sheet valua, in the case of tenwe of more than 3 yoean.
If unlistad than:
i 10% of th: balance sheet valug in the case of tonuie upte T year,

12,5% of the balance sheot walue, in the Gase of tenune from 1-3 yeors,

iii, 15% of the balance sheet value, in the case of tenwe of more than 3 years.

Investrment in Equity Secusitios

i. If listed 15% or VaR of each securities on the cutoff date as computed by the Securntes Exchange far
respective securities wiichever is higher.
ii. B urilisted, 10085 of camying valuae,

20,261,132

~15,259,068]

3,278,313

16,581,819

15,259,068

i, Subscription maney against Investment in IPCvoffer for Sale: Amount paid as subscription money

wided that shares have not been slloted of are not included inthe investments of securities brokor.
100% Haircut shall be applied to Value of Investment in any asset including shares of Ested securitics

that are in Block, Freene o Pledge status as on repaiting date. (July 19, 2007)

Prowided that 100% haircut shall rot be apglied in case of imestroent in thase secuitios which one

Plizdgped in Fanvor of Stock Exchange | Clearing House against Margin Financing requirements o pledged

in fawvor of Banks against Short Termn financing arangements. In such cases, the halrcut as peovided in

schedule Il of the Requlatons in respect of imvesiment in secuities shall be applicable (August 25, 2017)

EETTIES

T2,097,200)

|Investrnent in subskicianes

Investment in asseciated companiesiundenaking

i. If listod 20% or VaR of each secuitios as computed by the Secunites Exchange for respective secunties
winichever is higher.

il i unilisced, 100% of N8t value.

T35

Sratutary of reguilatony depotitdbasicc deposits with the cxchanges, clearing house of central depositony
ar any other entity,

500,000

500,000

Maegin deposits with exchange and cleanng house,

1.10

Deposit with authorized intenrmnediary against bomowed secunties under SLS.

G [

1.12

Other deposits and prspayments

Aczcred intaest, profit on mank-up on amounts ploced with finsncial instiutions o debt seouwites
e [Mil)

100%, i respect of markup acoued on loans (o diectors. subsidiones and other mloted partios

113

Diiwld ends receivabies.

BRED

1.1

Arncunts receivalle against Repa financing.
Armount paidd a5 purchaser under the REPO agreement, (Securitics purchased undor repo arangoment
shasll not be inchuded in the investmants.)

1,148

i, Short Term Loan 1o Employees: Loans are Secwed and Due fior repayrment within 12 months

|| Recoivables othor than trade recoivabiles
'R.Pl‘{"l'l.".?l hics from r'lr'arlnq house of securitics cxcha nqo['—;]

ii. 100% wahee of claims ather than those on account of entitlements against rading of socunties in all ;
{markets -nciu-:llnq AL gains.

2,464 258

g pwahlps frorn Eust-::rns-rs. I, oy A b Los
i, In case receivables are againsg ITIdI?I'I inancing, the aggegats if () value of seouwitios held in the
blocked account after applying VAR based Haircut, (i) cash deposited as collaveral by the financee (i)
miaket valee of any secontios deposited as collatenal alter applying VaR based haincut.

i Lovaveer af miel Balance sheet vilue of value determined theowgh adjustrments,

ii. Inzase receivables are agoinst maegin rading, 5% of the net balance sheot value.
li. Net amount after deducting haircut

i Ing:age i eivalbes 8e aqainst securilied borgwings under SLE, the amount paid o NCOPL as
callaterl upon entening inte contrct,
iii. Mt amount after dedwcting hancut

v Incase of other rade receivables not more than 5 days overduea, % of the net balance sheet value.
1S Balance sheet value

185,510

165,510

| Inesase: of ather rade eeeivabios ane owerdue, of 5 days o mone, the aggregate of (1) the manket
il of secuntios purchased for customers and held insub-acoounts afte applying VAR based

| haminzuts, (i) cash deposived as collateral by the respective customer and (i) the market walue of
at collateral after applying Valk based halcuts.

605,330

B05.301

605,350

=t i the case of armount receivable rnrm related pamies.
Cash anu:l Bank balances I 3,

i Ban‘k Balance-propriolon accounts
ii. Bank bAlanCe-CUStOMEr ACCoUnts

1108734
3,386,300

11,067,325

3,386,300

lik. Cash in hard

17,340

17,340
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| 21 |Trade Payable's bl [ PR R T P VS | R ST S
| | Payable vo exchanges and clearing house P el e | R R T
|i. Payahle against leveraged mankes products
iii. Paayalhlece Lo CUSTOMIes 2484, 268 o 2,434 288

= Currerlt Eiabiligies 0 e
i Statutory and requiaton cues ; i AT : T ] i S
i, Accraals and other payahlos Ha : e B LT T Sl LT e O RN
inl. Shom-cenmm borowings
iv. Cumant portion of subordinated loans
. Cument, portion of 1o tem lishilities
{vi. Defemed Linbilities = i ; |
il Prowision for bad defts 219,835 a 219,835
will. Prowision fortaxation ]
K, CIH_'IJ_'H_|I1'||‘}|]I|,I|;"5 5 [ |q,|;|;:-un.1_|r|g prlru:‘;lpll;:: argl inclucked in The financial statemeaents
£3  |Non-Cument Liahilities

i.Long-Term financing L30
a, Long-Tem financing ootained from financial institwicn: Lclng tEm p-::mn af linarn::ng obained from
a financial instivuthon including amount due against finance lease

b. Dirhver kang -t financing

ii, Stafl eticement benefits
iii. Advance against shares for Increass in ':i:lpltiﬂ of Secuwitics broker 100% haircul miay be alaweed in
raspact of advance against shares if:

a. The exsting authoized share capital allows the proposed enhanced share capital

b. Boad of Dirscioe of the: company bias approved the increase in capital

. Relovant Regulatory approvals have been obtainod

d. There is no urreasonable delay in issue of shanes against advance and all regulatony regquinements
relating 1o the ncrease in paid up capital have been completed.

. Aol i satisfied that such advance is against the incease of capital.

i, Qthey linbilitics &5 per accounting pinciples and included in the financial statements

&4 |Subordinated Loans N P
i, 100% of Subordinated loans which fulfdl the conditions speciflicd by SECP ane allowed to be dedocted:
Thiz Schedule NI provides that 100% haincut will be allowed against subcedinated Logans wiich fulfill the |
conditions specified by SECP. In this regarnd, following conditions ane specified; 1 |
a. Loan agrecment st be executed on stamp papser and must clearty reflect the amount to be repald
after 12 months of iepating pericd

b. Mo haircut will be allowsd against short term portion which is repayablbe within ot 12 manths,

c. Incase of eadly repayrent of loan, adjustrent shall be made to the Liquid Capital and revised Liguid
Capital staternent riust be submitted to exchange.
| || Subordinated loans which do not fulfill the conditions specilicd by SECP

P lrmal Luabllltr:.s [ L A IR E [0 3547153
3 ._ = T AN 1 T e R s e R :

11 | Concenwation in hargin Flnq_ru:lnq
|Ti'||. amaourl caleulated client-to- client basis by which any amount receivabée from any of the
Ll!'nzl_nl:,n; 0% e _|I:I% =1 :hr\ 1_|.|g|.-gﬂn"_|}_r_aﬂf|ﬂ|.ml§. receivable liom olal inanceas.
iz Concentation in securites lending and bomowing |
The amount by which the aggregate of: |
i) Amount depesited by the bomower with NCCPL
{li) Cash marging paid and |
(i) The market value of securtios pledged as manging exceed the 110% of the market value of shares
borowed
33 IMet undenariting Commitments
|[2) in the case of dght issuse : il the market value of secuntes is less than o egual to the swbscription
\pricao; the aggregate of:
(i) the 50% of Harcut multiplicd by the undenariting commitments and
(i) the: value by which the underwriting commitments excoeds the maket pece of the securicos,
in u-.e cas of |ith_<. isssse wihere the mamet price of securities is greater than the subscription price, 5% of
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(b in any clmer-:,us., 12.5% L:-[ lhl., ni undenwmq COrmMMiLmencs
34 INegative equity of subsidiar

The: armcunt by wiich the total assets of the subsidiary | oxcludlng ..lrl_'.r armount g frem the subsicEany)
cacned the total liabilities of the sibsidiary

3% |Foreign exchange agreements and mrpluumncy positions

5% of the net positon in foreign curency, MNet position in forgign cunency means the difference of total
| asets dengeminated in forelon cuwency less total Babilites denominated in fomsgn curency T 1 ot e T 4 el S L ard T e
Armount Payable undes REPO

Repoadjustment 3

| e o
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Head of Acesunk Value in Hair cut/f Met Adjusted

Fak Rupee Adjustments Valus

i the: case of fnanciedpurchaser the total amount receivable under Repo s tha 110% of the markat
vitlug af ungedying secunilss.
In the case of financoeckedor the market value of undedying secuwities after applying haircut kess the
total amount received .less value of any secuntes deposited as collateral by the purchaser alle
| applying hacut less any cash deposited by the puchasar.
| 3% |Conconrated proprictary positions
If the: market value of BNy SeCUTy & Detween 25% and 51% of the total propru::taq.l positinms then i% of
L winlue: e swch security N the maket of a securnity exceeds 51% of the propriatary position,than 10% of
thlJ vl of such securit
(Elper fiona in futires and ostion | L
| In case of customer FIUSII:ILTIS. this mmlmangpn ) unrcmnm m Bspech L‘ll" open posions less LhE aITIDIJI'!t |
of cash depaosited by the customer and the value of securites held s collateal pledged with secuithas |
cxchange after applyiong WVak harcuts
i, I case of proprictany postions, the total margin requirements inrespect of open positions to the
|ebant not already mdot O e
1 (Short selll positions |
i Incasa of customer positions, the maket value of shacs sold short in leady maket on behalf of |
custormes afver meneasing the same with the VaR based harcuts kass the cish deposited by the
gustormes s collateral and the value of securities held as collateral after applying VAR b
mgase of proprielony positions, the maket value of shares sold Shor in ready market and ya
SHed increased by the armaunt of VAR based haircut less the value of secunities pledged as collateral
__|aftar apphing hai
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