Sthicale 0l
[ Sexx reppdation 644} |

Liquid Capital Statement
- far the month of 31-MaY-19
of Mis. GPH Securities (Pvt) Ltd

Submission Date 13-JUN-2019 15:59:52
Page 1 of 3

Hair cut/
Adjustmanta

Valua in
Fak Rupee
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Fet| Adjusted

i‘-’nl‘.uﬁ

3| rn-.nc_s;mem in Gowt, Secirites _ TR oI
1 linvestment in Dobt. Socurities ] 1
I listoed than:

i 7.5% of the bﬂlanr‘:~1h¢ct valug, in ths case of tenuie fiom 1-3 s, ; : i [

i, 10 of tho balance sheat value, in the case of teou: of rmoee thare 3 pears,
| If unlisted than:

l_ 1% of the balance sheet walLe in :h{v :;35(' of Li_;nl.,rla upto 1 -.re-ar

IIr. 15‘:!& of thea balance 1h¢; t wilug, in the caie of tenunc of o t|1"m ] E 1 k L . H

15 |Investmeant in Equity Secuiities 48 A TR P T R et
i I istoo 15% of Vak of cach secunities on the cutall datle a5 computod By the Secuwites Exchange Tar 2d 8O0 B4G) 3,950,891 20,972 455
spoctive securitios whichever is higher, : | |

ii. If unlisted, 100% ot CamyEng valc, | 15,250, 068] 15,258,068
i Subscplion money againgt Investment in IFOTTer for 5ale: Armounil pasd 43 subsriplion maney |
afowided that shaves have not been alloted of are fot included in the investments of secunitios broker. 2 B
A0 Haicut shall be applied to Walue of Investrment in any assel inchading shores of Isted securnities 2,724,800 2,754,500
that ara in Block, Freeze or Pledge status as e gporing dote, (July 19, 2017) [
Provided that 100% haircut shall rat be applicd 0 coso of investment in those secuities which o
Pledged in Faver af Stock Exchange | Cloaring House against Mangin Financing reguirements o pledged
n lawer of Banks ngainst Shart Termn financing anangements, I such cases the haircut 2s provided in

schedule il of the Requiations in respect of irvestrment in secwities shall be applcall _[dl'\uquﬁ.[ ?5, 17

[Inwestment in subsidiares : R 3 0y
Investiment in associated compamcs.'undonamnq | |

o 1E lsted 20% oo VaR of eoch securitios as computed by the Secuiles rxch-a.nuc for respective Secuntics
wehacheyor is high, I oo T S o i 25

’ i, If wnfisted, 100% of nec valke. | [
18 [Slatutory o regulatery depositeéhasic doeposils with the exchanges, cleanng house of contrl duf;.usxlmy 500,000 500000
[oF any alhes erilily.

P18 Tliuegin clry Rq;l_t's__uj-'rth exchange and clearing howse. £at e = B 1
110 | Peposic with authonzed intermedisty against Bomayecd securitios wndes SLE.

141 [Other depesits and prepayments FAVET ] Ty By [ ]
= 172 |Accracd inteest, profit or mark-up on amounts placed with financial institutions or debtaecwitios | T
cleiMi) o NV o o1 e 1, A i o1 0 .
| | 100% in respect of makup accead an loans to directors, subsidiaries ard olher ielated partics T .l i
113 |Devidends ieceivables ¥ DAV s e I
! 1 Amnounts ieciivabls agalnsr. Repo financing.
[ Armount paid as purchaser under the REPO agreement. (Securitios purchasod under repa amangermeent
____|shall not be includad in the investmaens.) . |
115 i shor Term Loan To Employees: Loans oo Seowsed and Due (o iepayrment within 12 manths |
i Receivables othor than tade ecelvables Fy# Al : et g E?TM 2377008
LG ﬂ'.'.‘l:l:.‘_l'u"‘l bles from clearng house or securities exchange(s) e | | 4
- W% value of claims other than thase an account of entitlermoents against trading of securitees in all { I .
& "nartets narkets incleding MiM gairs. | il fA T JEMLH AN o
Rec an entitlements Against tading of SeCUntes in all makers inclucding MrM gairs, | R | o| 990,924
117 Receivables flom customers | | |
LI cage I:.CLWUNCSNBHQ,EIII'IG[ margin Hnamndcing, the agouegate ir [|j \mlu-;‘- r_ﬂ' 5|;:-;_,|,|.r|1_|r_'-s hetd i the | |
blocked account after applying VAR based |Laircut, (i) cash deposited as collateral by the Tinangese: (i) | | |
market value of any secuwities deposited 25 collateral afver applyling Val bazed haecul, |
. Lewwer of net balance sheot value of value detedmmined thiough adjustrmernts. . I |
fiL. Inizse iecevablos se Against margin wading, 5% of the nel balance shoot value,
| i Net amount atter deducting harcut i A W |
1 . I aze recenalles g aogeinst secuwities borowings under 5LE, the amount paid 1o NCCPL as
callatesal upen ealenng iNto contract |
i [iE. Mot amount after deducting haricut ENE VELE R I . 3 ct|
| |iv. Incase of cther vade weeevables nat moe: than 5 days overdun, UK of the net balance shect val, 1606, 168 0 155,164
| ||'.' Balance sheel valus [ PR s ;
w. Incziase of QUi T IeCTvaDIos aie overdue, of 5 da ys Cx o, W aggypegate of (i) the maket 450,522 450,523 A5 522

il of secuntios purchased for customens and beld in sub-scoounts ofter applying WAR based
haircuts, (i) cash depesited as callateral by the respective customer and (i) the maket value of
seCcurties held &8 collatel aler applying Yalk based haicuts.
|'-I| 10 haircut in the case of BMountreceivakle fomm i laatied pealices,
118 |Cash and Bank balances

i, Bank Balance- propielery accourds o i  11BITEm 0 EEEE
il Bank balance- cuslemer AeEeuns s il 5724 07 gl 5,724,024

lii. Cash in hand y 36,315 i 36,346
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Halr Cut/ Ret| Adjusted

Adjustments Valua

?-1 5144-4-3

Tatal Assals

Ttadc F'n:.rnbles

35,256,203

L Payable to exchanges and clearing housa

w. Payable againal leversged market products

. Pavable 1o customerns 5935688

iz Current Liabilities
i Statutory and regulabory duess

. Accruals and other payablas s | __ 4Bem ol 4,855
i Sheoe =L bosrowwings ik o e
w Cusent portion of suboidinated loans b |
W Cl.r\cn'l, Eoctu:‘;- :‘;-r Iﬂng_mrr'n liabilities - I 1 ey
vi_ Defemed Lin LA AT i = 5 |
wii Prowision for bad I:Iv.':l:lts S : e = 219,835 W ) 219,835
wisl. Peoaaision For taxatkon s . S A, NN e
L Other abilities & peraccounting penciples and included in the finarcis! statements = 1 I 1 il

&3 Non-Cument Liabilities W | L
i. Long- chm financing i ! Fule BT e N e DA UL G
2 Lurlg -Term i'lna.m;lrlg chtaingd frorm financial instituican: Long ueam pDﬂ:IDn of fu'lan"mg CII:I .,EI-II'IEI:I fr{:r!'l
a financial institution including amount duc againg linancoe leace el
b. Other long-tenm financing = RN i 2 ~~ O L S § 5
i Sealt eetwernent benedits = (aF aiat
mi, Advance a;;__]uinst shawes far Increase in Capital of Secunites broker: 100% harcut may be allowed in
respect of acvance agains shaes it
2. The existing authorized share capital allows the proposed enhanced shae capatal
b. Boad of Dwectan of the company has approved the incroase in copital
<. Relevant Regulatary appeovals have been obtained
d, Thare is no unreasonable delay inmmwe of shares againil advance arvd all reguiatony reguinements : |
relating to the increase in paid up capital have been completed, |
o Ausctito s satislied that such advance is against the increase of capital. |
:n.r Qb h._1b|||l;|¢'1 as pqﬂ_:ﬁf_‘r_'bummg principles and inchuded in the financial statements 1 5 |

24 |subordinated Loans iy
i, 100% of Subordinated loans which Ml the conditiont specified by SECP are allowed o be deducted:
{The Schedule I provides thist 100% haircut will be allowaed Bgairdl subodinated Loans which fulfill the
conditicns specified by SECP. In this regard, following conditions are specificd:
|8 Loan agreerment muit be execuled on stamp paper and must clearly reflect the amount to be repaid |
|after 12 months of repating peod |
EIJ. Mo haicut will be allowod agaoinst short Lerm parion which i repayabile within nest 12 months. |
|c. In case of early repayment of loan, adjustmant shall be made ta the Liguid Capital and revsed Liguid |
| Sapital staternent must be submitted Lo exchange. G i i ]
|ii. Subordinated Ioans which do not fulfill the conditions specinied by SECFE |

i By 0| 6.160.411

5 |1onal Lisbilites A T "_'6.1:30.4:1
I Ranking Lapie: = TR T e e '

31 |Concentation in margl:_]_F_lr};ancmg
The amaunt calculated client-te- client bass Ly which ary amounl recevable rom any of the
linancees exceed 10% of the aggregate of amcunts receivable frorm tetal linancees, : e e Lt

&2 Cn_ncen:ralmn in securites lending and bomowing

Thix arrvoiant by which the aforegate ol |
(i) Amount deposited by the bomower with NCCPL

{li) Cash marging paid and

(i} Thiex rmanket value of securities pledged as margins excecd the 1T10% of the: miarket value of s
horowed ¥ e 070 B e o |
33 [Net undenariting Comn ments i : |

{a} inthe case of nant ssuse © if the makot value of securites is kess Than ar equal t the subsciption
prices the aggregate of:

(i) the 50% of Haircut rmultiplisd IJ:,r the ursdervailing commitments and

(it} the value by which the undeneriting commitrments cxeoaeds the maket pice of the secunties.

In the case of rghts issuse where the manket price of securitios is greater than the subsciption price, 5% of
L Haircut rmuiltiplicd by the net undenasiting

(o) in any othor case - 12.5% of the net undenariting commitments
14 INegative equily of subsidiary
The amount by which the total asets of the subsidiary [ em;1ud|n5_; arry amaunt due from the subsidiagy)
. | excedd the 1otal !|F.Ib|||[|l.'5 of the subsidigny

35 |Foreign exchange agreements and foreign cuircnoy positions

. 5'1-. of the net positicn in forign cumency et positan in fareign cumency means the: dif furence of wial

1 _lamsets denomanated in foreign cuurency loss total linkilitios denominated in foreign curency |
16 Arraunit Payable under REPD
31 |Ropo adjustment
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Value in Hair Cut/ Fet| Adjusted
Fak Rupes Rdjustments Value

|Irs the: canse of financlenpurchaser the wtal amount recevable undor Repo less the 110% of the mankat

|virlue of undorying securnites.

{In the case of financeesedier the market value of underlying secwities aftor applying Raicut ks e |

total amaunt received Jess value of any sccunites deposited as collateral by the purchascr aftor

I —_lapplying harcut lass any cash depesited by the purchasorn
38 |Concentrated proprictary positions E B Sl i )

If the: market value of any secaity is betwason 25% and 51% af the totol pogriclany postions then 5% of | =

Lhe value of such security I the market of @ secunty axcoeds 51% of the proprctary posion,then 10% of

Ithe valie af such security

3% |Dpening Positions in funEes and options O

AR SRR ERE it T
L Cise of cuslames positons. the woral PRGN reguiremmnets in respect of open postions ess the amount
af cash deposited by the customer and the value of socurnites held as collaterad pledgod with secusities |
exchange afier appiviong Vak hareuts P i = fEd
i In cose of proprietary postions, the total mangin requikemaents inespect of open positions 1o the
i _[CELCNL Not alieady rret

370 |Shon selll positions

|
|
Incase of CUsLOMer POsitions, the market value of shares sold Shan in meady market on behall of | ] il i}
[
|
|

[customers after Increasing the same with the VaR based haircuts loss the cash depasited by the
“rLtomer as collatesal and the value of secwities held s collatoral after applying VAR based Haircuts |

| - Incase of wogrivtony positions, the maket value of shaes soid short in eady market and not yol
settled increased by the amount of WAR based haicut bess the value of secyilics plodaed as collateral |
after apphying haircuts. 1= ; AV b S vl ot ] AT
| 311 |Total Ranking Linbilites | o 0
12 _Liguid CEDJTEL%MH*'T#- i
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