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Halr Cut/ Adjusted

Adijuatment Value

| Assots s el ch

—"_"""“"—"“m.r.- ==

11 |Propesty &Eq_qaﬂm

1.2 intanagible Assots

1.3 Irvenstrmesnt in Govt. Securites

[ 14 |investment in Debt. Securities

| If listerd than: i il

| i 5% of the balance sheel walue in the Case of e upto 1 yaar.

1 i, T.5% of the hillﬂl‘bl:l._r_aih.ﬂ_!_l.ﬂ_u:-lluﬂ. i the case ol wenue iom 1-3 yean

i, 10% of the balance sheet values, inthe case of temue of moe than 3 yearns

If unlisted than: A

i 10% of the: b.‘!l'i.nuf_" Shiel value in e Case of tenwa upto 1 year, X

i, 12.5% of the I'_ml-lrrr- shieeet wakue, i the case of Lenuee ioem 1-3 pears. -.T

iii. 15% of the balance sheet value, in the case of tenune of moee than 3 years. I

15 |Investment in Equity Securities |
i. i listed 15% or VaR of cach secuities on the cutall date as computed by the Secunties Exchange lod 33,810,429 4,999 325]

respactive securitics whichewer i haginer. I;

i I Lenlisted, 1000% of camying vakue 2 14887710 14,887 719

iii Subscription money agamnst Investment in IPQlolTes for Sake: Amount paid as subscription monay |

provided that shares have not been alloted or are not included in the imeestments of secunties beoker. fo e AL . LA |

i 100% Hawcwt shall be applied ta Value of IMvestrment in any asset including shares of lsted secunties

thest e in Block, Freeze or Pledge status as on reporting date, [July 19, 2007)

Provided that 100% haircut shall not be applied in case of investmeant m those secunties which ae

Pledged in faver of Stock Exchange | Clhearing Howse against Margin Financing requirements or pledged

in favor of Banks against Short Tesrm fnancing anangements. In such cases, the haircut os provided in

schedule il of the Requiations in respect of inwestmant in secuities shall be applicable (August 25, 2017)

Ivestrment in subsidianies i o

Investment in associated companiesundemaking

1. If listed 20% or VaR of each securities a5 computed by the Secuntes Exchangs for respective secuntes

wehicheyer is higher. L b ¥

Ji I wnkisted, 100% of net valua.

148 ;E:utum-y ar regulatony depositshasic deposits with the exchanges, cleaing house o central depositony 500,000 500,000

Lo Aty oLher entity.

14 mﬂ,ﬂn deposits with e:u:ham& and Cleanng house.

100 |Depost with authonzed intermediary against borowed secunities under SLE.

1.11 Ortheer deposits and prepayments

1.12 Accrued intenest, profit or mak - up on armounts placed with financial institutons o debt secunties

et (M)

100% irespeect of makup accruad on koans to desctors, subsdianies and othes ielated paies

Divigdends recovshlos, 32813 [+] 17 E13

Arnounls ieceivable against Repo financing.

Amaount paid as purchaser wnder the REPD agreement. (Secusities puschased undos reepo amangeemie:nt

shiall ot e incleded in the investrments.}

115  |i. Short Tesrm Loan To Employees: Loans are ecured and Due for repayrment withan 12 months

.......

5,000,000

28,811,104

. Receivables other than trade receivables 28444700 2.944 439
176 |Receivables from clearing house or securities exchange(s)
i 100% valwe of claims other than those an account of entitkemeants ag\alr!rst wading of secunvias in all
markets including MUV gains.

__|n. Recaivable on entitemants agamst tradimeg of secuites inall makets including Mth gains.
T Receivables from customers

i. In case recenables are against mangin financing, the aggregate if (i) value of securities held in the
blocked account afles applying YVAR based Haircut, (i) cash deposited as collateral by the fimances (i)
maskat value of any secuwities deposited as collateral after applying Val based haicut.

i. Loweer of net balance sheet value or value detemrmimed through adjustments.

ii, Incose recevables are against magin tadng, 5% of the net balance stheat value, |
ii. Net amount after deducting hoiecut |
iii. Incasa receivalbes an: against seciites bomowings under SLB, the amount paid 1o NGCPL as
collateral upan entenng into Contract,

il Net amount aftes deducting hanicut

iv. Incase of olher vade receivables not maone: than § danes awerdue, 0% of the net balance sheet value. 731,697 a 73,897
iv. Balance sheet value -
v, Incase of other trade receivables are overdue, of 5 days or mang, the sggregate of (i) the maket 514,695 514,696 514694
value of secuites purchased for customens and hald in sub-accounts after applying WAR based
haircuts, (i) cash deposted as collaveal by the respective customers and (i) the market valee of
sescumities hedd @ collatesal alter applying VaR based haircuts.

vi. 100% haircut in the case of nmount receivable Torm elated pamies

138 |Cash and Bank balances

i. Bank Balance-propeietory accourts 8,845 520
il. Bank balancs - cuslomes accounts 4,756,325
jia. Caash in bkl 3 23,524
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119 Trotal Assets & FiY T 79665936 arimesq | 4305060
Z1 Trade Payables | 3
i Payanle to exchanges and cleanng house 319.200 B I 319,204
lii. Payable against levesaged market prosducts O B v R s LB bl
liin, Payabde 1o customess i} 4 230 831 0 4,230,831

2 |Cument Liabilities |
gi_Slzttl.r'I.nql and requiatary dups ; ; o ¥§ T e ey
i Accruaks and othor payables 229 454 0 229 454
{iit, Short -term borowings I
fi, Cumend portion of subordinated loans
v Cument portion of long term labikties
. Defemed Liabilities | T O
vii, Provision for bad debts 270,134 BT 270,194
wiii, Prowision [of Laxation 724,044 3 i 724044
iz Cther linbilites as per accounting principles and included in the financial statements

23 |Mon-Curent Liabilities

i. Long-Tesm financing

a. L-:mg Tarn financng chtained fom nancial instituion: Lang Doerm potion of ﬁrl:lru;.lng c.bl,-u-uﬁed [ro?
A financial imstitution including amount due against finance leass

b Other long-temn fnancing

il. SLaff retwemeaent benefits

. Achvance againal shares Mo Increase in Capital of Seouitices beoke: 100% haicut maxy be allowed in
mspect of advance against shares if:

a. The: existing authorized share capital allows the proposed enhanced share capital

b. Boad of Drectos of te company has appoved the incresse in capital

. Relevant Regulatory approvals have been obtained

d, Them is no urreasonable delay n sswe of shares against advance and all reguiatony requTernents
relating to the mcmase in pasd up Capital haws been completed,

&, Auditor s satisficed that such advance is against the increnss of copital,

. Other liabdities &5 per Accounting pinciples and included in the inancial statemonts

24 |Subordinated Loans -~

i, 100% of Subordinated loans which fulfill the conditions specified oy SECP ane allowed 1o be deducted:
Thee Schedule Il provides thar 100% haircut will be alowed against subondinated Lodans which fulfil the |
conditions specified by SECP. In ths regard, following conditions are specified: 1
&, Loan agresment rmust be executed on starmp pagper and must chearly reflect the amowunt to be repaid |
after 12 months of ieporting penod | ]
. Mo hadcut will Be allgawesd Hg.uirut shart term potion which is n,'.pu:mblc within et 12 months

. In case of earky repayment of loan, adjustrnent shall be made to the Liquid Capital and rensed Liguesd
Capital staterment mst be submitted bo exchange.

ii. Subardinated koans which do not fulfill the conditions specified by SECP

&5 [Todal Liabilites 5,773,733 0 5,773,733

3 |Ranking Liabilities Relatingo: A ) : L C R B U T e
31 |Concentration in Margin Financing |
The amount calculated client-to- chent bass by wiich any Smaunt recevable lom any of thi =il PR TR
financees cxceod 10% of the aqoreqate of amounts receivable from botal financees,

3?  |Concentration in securites lending and bomowing

Ihe armount by which the aggregate of:

{1 Amount deposited by the bomower with NCCPL

(H} Cash masgens pasd snd

(ui) The market value of secwities pledged as mangins sxcecd the: 110% of the market valee of shares

33 [Met underwriting Commitments

|{2) in the case of ght Bse © i the MAaket value of SecuUnites s [ess than o equal to the sehseiplion
price; the aggregate of;

(i} theix 50% of Haicut multipbed by the undeniting commitments and

(i} the value by which the undenrwviting commitmenits exceseds the market price of the securithes.

In tha cose of nghts sse winers the rmarket price of secunties s greates tan the subscrpton pece, 5% of
thiz Haircul mudtiplied by the net undenstitng

i} in any other case - 12.5% of the net undenwiting commitments
14 INegative equity of subsidiary

The amaount by which the total asmets of the subsidiany {ex\cludmg :u'ljr amount due from the subsidiary)
pxceed the total babilivnes of the subsidiany

4% (Foreign exchange agreements and foreign curency positions

5% of the net position in forsgn cumency. Net positon in foregn cumency means the difference of total
amets denominated in foreign cuurency ks tatal inbilities denominated in foreign curency

36 Amounl Payable under REPO

37 [Repo adjustment
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Hair Cut/

Het Adjusted

Value

'__ilrs. thee c.asa'c;f flna;i;icdpl.n:humr the tatal amount recevable under Repo less the 170% of the market
waale of undeddyirg secuntes.

I the case of financeosodler the market vakue of undedying secunties altes applying harcot less the
wotal armount recelved less value of any securites deposited as collater| by the purchases aftes

[ appdying hazcul less any cash deposited Dy The purchased.

38 |Concentrated proprietary positions

If the markiet valee of any securty is hetwaen 25% and 51% of the tatal peogrictany positions then 5% of
the value of such secunty F the maket of a secuity exceads 51% of the proprietany positon, then 10% of
thia walue of such security

19 |Opening Positions in futtwes and oplions

i In case of customes p-qatiuns_ Ehwz patal TN PRCUIPEI IS inmespect of open posions less the amount
of cash depasited by the customer and the value of sacuntes hald as collaterall pledgead with secunties
exchangs after apphyiong VaR haircuts

i Im case of propeietary positions , the toLal marngin fequirements in espect of open positions to the
extent not alieady mat

310 1Short selll positions

i Incase of customer positions, the market value of shanes sald hort inready maket on behalf of
customen altes increasing the same with the Vak based haircuts kass the cash deposted by the
customer as collatenl and the valoe of secuities beld as collateral alers applying VAR based Hairculs
iL Imcase af propretoly positkons, the market value of shases sold short in ready maket and not yet
settled increased by the amount of VAR based haircul less the value of secunties pledged as collateral
|laftes applying hascuts.

in Tetal Ranking Liabilites

o

3aE

Liquid Capital

37,122,954
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