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Head of Account Value in Hair Cuty Ket Adjusted
Fak Rupea Adjustments Value

b I

11 B :
17 |Intangible Ascts 2,500,000 2,500,000

1.3 |Investment in Govt. Secunties I R | o at T

14 Investment in Debt. Securities i it LN e Rk Y, B

If listerd than:

i 5% of the balance sheer valur in the case of tonune upto 1 year,
H. 7.5% of the balance shoot value, in the case of tanwe from 1-3 years.
iii. 10% of the balance shaet value, in the case of tenue of mone than 3 yeas.

If unlisted than: |

1. 1% of the balance sheet value in the case af tenure upto 1 year
i, 12.5% of the balance sheat value, in the case of tonure from 1-3

iii. 15% af the balance shoet vales, in the cosa of tenue of more than 3 yaars.
15 Inue-ﬂmem in Equity Securltics

i, IF listod 15% or VaR of each secuwites on the cutell date a3 computad by the Securities Exchangs for 32,251,314 4,854, 707 27,396,607
rospoctive securitios whichever is higher. Y i it 2 i AL ! P e
il If uniisced, 100% of camying value. ey 14887719 14,33?,?14

il Subseripticn maney againit, Investrment in IPCHaffar for Sale: Amount paid as subsCriplan money
aexided that shares have not been alletad or are not includad in the insestrnents af seouritios beoker.
»100% Harcut shall be applied to Value of Insastmant in any asset including shares of listed secunties 3,481,800 3481500
Ichat ana in Block, Frecze o Flodge status ason u-pmin.g dale, (July 12, 2017)
|Prowided that 100% haicut shall not be applied in case of investment in those securities which are
|Pledged in favar of Stock Exchange | Cleaing House against Margin Financing requirements o pledged
i1 Favey af Banks against Short Tesm financing arangements. In such cases, the haircut as providaed in
o schedulo B of the Regulations in respect of investment in securnities shall be applicable (August 25, 2007)
146 |Investment in subsidiaries

1T |Investment in associated c_urnpan:esl‘unclertakmg

.I - IF Ested 20% o VaR of pach secuntics 05 compuiod by the Securites Exchonge for respective seourntics
wl'ur‘ln;,wl:-i i higher,
[ii- I wnlisted, 100% of ot value, £
14 |Stotutory o regulatory depostsbatc Geposiss wilh the euchanges, cleaing house or central depositany 500,000 500,000
ol suw other entity.

| -T_'1_._1_1 CIftth deposits snd prapayments LB TR
172 [Accraed interest, profit of mark-up on amounts placed with financial INsitUbons of Jebt securitis |
etc.{Mil] |

100% in respect of makup accised on oans to directom, subsidiaries and clhes related paorties GLAEY
Dividends recelvabies.

[ Arnounts receivable against Repa financing.
| Arnount paid as Fll.l'chaﬁcf urder the REPO agreement. (Secuntics purchased under repa amangement
| __|shall nat be included in the investments.)

| 145 [i Shor Term Loan To Employees: Loans se Secured and Due for iopaymaent within 12 monts

ii. Recgivables other than trade recevables 2245838 200 22450835
1:18 Rccewa bles from clearing house or securities exchanged(s)
. 100% value of claims other than those on account of entitlernents ﬂg,glmt trading of securities in all
mmw_ln_:lpdlug_mm_qaum / i
il Receivable on entitlernents against trading of securities in all markets including Mo gairs.
112 aceivables from customers
o I Cast: recovablos e against margin financing, the aggregate il §) value of seewitics hold in the
blocked account after applying VAR based Haircut, (i) cash deposited as collateral by the financee (il
maket value of any securities depasited as collatial after applying VaR based haircut,
L Loy of net balance shool v.‘:ll.w or U"'I.|_IJ_I:_‘-_I.'|{"I|:!’I'I1II'IFI,‘| though adjustrments,
. Irecase recenablion e -:Jalnst margin trading, 5% of the net balance shoeat valuwe.
i, Mot amount after deducting harcut
i, Incase receivalbes are against securitias borgwings under SLB, the amaunt paulj to NCCPL as
collateral Lpon enteing into contract,
imi, Mt amaount after deducting haricut
iv. InCase of ciher bade recenablos nat moie thian § days cwesdue, 0% of the net b;nhru;r_‘ sheat value.
Iv. Balance sheet value P MR SRS R Ay
|- Incase of ather rade weaeivables ane overdus, o days o more, the aggegate of (] the maker 303,279 303,280 303,27
walue of secunties punchased for customens and held insub-accouwnts after applying VAR based
| harirzuits, (i) cash dopasited as collateral by the espective customes and (i) The market vales of

ISA'."ELI'IHES heeld as collateral after applying Vak based haigurs, il

L. 100% haircut in the case of amount receivable form related poatios,

118 |Cash and Bank balances ey el
i E‘i.r"lk Balanco - propriclory accounts 15,348 551 4] 15,348 51
ii. Bank balance-customer accounts G 1?6 B31 L | N % R

———r—-—-
1

i Cash in hand 2,255 2,255
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Head of Aecoidnt

Value Hair Cuatf Ret Adjusted
Pak Rupae Adjuscments Value

113 [fotal Assets

21 [Tade Payables

I Payable 1o exchanoges and cleaing house 915250 [] 815,790
ﬂ_hlﬂﬂw&mmﬁ ! i T
; i, Payablotocusomen Al R Ll Ry e e LR e R ) Lt 2] 3,118,906

22 |Cument Liabllities il p 45 SRR, i : i | el ik
| |ii. Statutony and requiatary duns J
|l A ciuals and othes payvabies T 664 1] G|
|l SO = Lesrm bomawings |
iv, Cument portion of subordinated loans |
(v, Cument portion of kang term liabilities |
vi. Defemed Liabilities H s o W
wii. Prowision fof bad dobis 270,184, [+] 270 153
wiii. Prgwision far Laxation
| |m Other lisbifitios as por accounting prnciples and included in the financial statemants

i |Mon-Cument Liabilities
I. Long-Term financing
a. Long-Tezm financing obzained from financial instiulon: Long temn potion of financing obtaimed from
a financial instioution including amount due againt finance lease
b Othes long-term financing
i, Staff retwement benefits
iii, Advance against shares for increase in Capital of Seciritias | broker: 100% haircut m rna;.' ‘be allowedin
respect of advance against shares if:
a. Thiz existing authorized share capital allows the propesed enhanced share capdtal
&, Boad of Dirccian ol the company has appeosed the increase in capital
. Relevant Rogulatory appeovals have been abtoined
d. There Is no unreasonable delay in sswe of shares against advance ond alliegulatony reguigments
relating Lo the increase in paid up capital have been complated.
. Audditer is satislied that such acdvance is againgt the inciease of capital.
k iv, Other labdlities a5 per accounting principdes and included in the linancial statements
24 |Subordinated Loans
i. 100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted;
The Scheduls IF provides that 100% haircut will be allowed against subordinated Loans which fulfill the
conditions specificd by SECP. In this regand, Talkowing conditions ane specified:
. Loan agreemant must ba executed on stamp paper and must cheary reflect the armount to B repaid
aftar 12 months of reporting penod
b. Mo haircwt will be allowed against short tem potéon which |s repayable within next 12 months,
. In case of early repayrment af kan, sdpstment shall be rade to the Liguid Capital and revised Liquid :
Capital statement must be submitted o exchange.
iii. Subordinated loans which do not Fulfill the conditions specificd by SECP

L Tnml Linbilites 6,411,559 g 6,411,559

11 |Concentration in M-FITE_II'I Flnam:lnq
Tho amount calculated clicnt-1a- chent basis by which any armeunt ieceiable iram any of the
finarcees excead 10% of the aggregate of amounts ieceivable fiom total inancebs.

12 [Concentation in securites lending and borowing

Th ameunt by which the aggregate of:

(i} Amount deposited by the borower with NCCPL

{1} Cash masgins paid and

(i) The market value of securities pledged as marging exceed the 110% of the maket value of shanes
bomoiwesd

33 |Met undenwriting Commitments

{3 in the case OF Aight issase ; i T markes value of securniles s 18ss than of equal 1o the sUDSCRpEon
| price; the aggregate of! |
| | {ih the 50% of Haircut multpiied by the wndensriting commitments and |
| {ii} the value by which the undensriting commitments exceeds the maket prece of the secunities.
|Inthe caze nfrlgrrtsissuse wehers the market price of seouitics & grealed than te subscrpton pce, 3% of |

34 Ncg ative cqu:t',l nlr r.uhs:dlaw
\The amaunt by which the total asets of the subsidiary ( excluding any amount due from the wbsldlarj}
‘exceed the total linbilities of the subsidiany |

35 IForeign exchange agreements and foreign curency positions

5% of the net position in foreign cumency,Met positon in forgign cunency means the difference of total

|saeets denaminated in fareign cudrency ioss total linbilitios donominoted in foregn Gumendcy

A6 |Amount Payable under REPQ
_|Repo adjustment
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In the case of financiedpurchaser the total amount recevable under Repa loss the 110% of the market % Y i
value of underying secunites.
In the case of financesselar the market value of undedying securities after applying haincut bess the |
total amaunt received Jeg value of any secuites deposited ad collateral by the punchaser afver |
|applying harcut lows any cash deposited by the purchiies. | ElL
| 38 |Concentrated proprictary positions I - S—
[ IF the: market value of any seeuity is between 5% arvd 51% of 1he Lotal regaieLary pakitiong then 5% of |
|th value of such secunity IF the market of a sccunty excecds 51% of the proprictany position then 10% of
| thié WAl of SWeh SecUTit
| 3% [CPEningFoSiions - kil
| i In exusee 0f Custormes positions, the total mﬁ:qm raqummn.nr_ﬂ. mrr_vspm:L of open pusnr:ans boss thr_- amoung
of cash doposited by the custaomern and the value of secwites beld as collatesal pledged with secunlios
| sxchanage aftor applyiong Vel haircuts AT M
| iil-In case of propnatary positons . the total margin requiements in respect of open positions to the
| e TENNE T My e S R RO e RS RR E T E  T SE e Wn et MRa  we  REE
310 | Short selll positions D
| Incase af custarmer pasitions, the maket value of shares sald short in ready maket on behall of
ensstomers after iru:,::r'_..'lxin!:_; thez same withs the VaR based hairuts less the cash depeosited l:y e
| customer as collnteral and the valee of secuitics hetd as collaterol after applying VAR bascd Hairouts ]
| ~4i. Incase of proprietony positions, the market value of shares sold short in ready market and not yet |
| sttled increased by the amount of VAR based haincul less the value of securities pledged as collatesal
| ____after applying haircuts. |
[ 3 Total Ranking Liabilites o] d
| 3z - IR C




