Schedule (i
| 5o egulption 6(4) |

Liquid Capital Statement
for the month of 30-APR-20
of Mis. GPH Securities (Pvt) Ltd

Submission Date 12 -MAY - 2020 11:55:58

1 2 |I'Iti.‘lmlbh- -ﬂ»ﬁtb!;s

—|Investment in Govi. Seurilies
'l 4 llnv{-.stmcnt in Debt, Securities

|1 listeed than:

[, 5% of the balance shest value in the case of tenune Lu:lr.l:: 1 3'EEI-!
?

If unlisted tham

|I. 10% of the balance sheet valus in the case of lenue u_p'ﬂ:r"l_}.;EHr

1 Iméstmant in Equity Securities

L If listed 15% or VaR of each securities on the culoff date as ocmp-ubad by the Secunties Exchange for
IEpECTive s secuities whichever i higher,

20,134,307

3,357,788

i, If unlisted, 100% of camying valie,

prowided that shares have not bean. alloted or are not included in the investments of secuities broker.

I Subscription money against Imvestrment in IPOIoMer for Sale: Amount pald as subscrption money |

615828

19,158.233]

v, 100% Haircut shall b applied to Value of Investment In any aset including shams of listed secunities
that are In Block, Freeze or Pledge status a5 on eporting date. (July 19, 2017)

Provided that 100% habicut shall not be applied in case of investrment in those securities which ae
Pledged in favor af Stock Exchange | Clearing House agalnst Margin Financing reguinsrments o pledged
in favor of Banks against Short Term financing arangements. In such cases, the haicut as provided in
|schedule Bl of the Reguiations in respect of investment in securities shall be applicable {(Augus 25, 2017)

3415910,

3415910

Investrment I subsidiares
Investment in associated companiesndenaking
i IF Estesd 20% o VaR of each securities as computed by the Sacunites Exchange for iespective secifities
whichever ks highes, L

~aign

. i If wnlisted, 100% of et value.

T8 [Stattoo of ieguiatory depositsbasic deposits with the eschanges, cleartng hmuoermmuepasmy
on gy oithar gatity,
18 |Margin deposits with exchange and cleating house.

S00.000

110 |Depasit with authoized intermediary agairst borowed securlties under SLE.

191 [Othes dippesits andd prepaymients
112 |Accrued intenst, et o rrcark- up on amounts placed with financial institutions of debt secunties

et (M)
100% inrespect of markup accued on Inanslc diectons, subsidianies and other IPin‘tE'.d p-PII:iE
113 |Dividends receivables,

114 |Amounts receivable against Repo financing,
Arrount paid as purchaser under the REPO agreament. (Secunities puschased under repd arangemest

shall not be incheded in the investments.)
115 |L Shom Tenm Loan To Employess: Loans are Secured and Due Mooegayment within 12 maonths

| |ii, Receivables cther than wade iecevables

2,442,783|_

116 |Receivables from clearing house ar SEE!.H'IIIES_[EIFMI'IQEB}
L. 100% value of claims othes than those on account of entitlements against Tading of securites in all
rrskets including MM gaird.

ii. Recaivabla on antitlements against wading of securities in ail markets Including MOV gains.

11T |Receivables from customers

|1, In case receivables are agalrst margin financing, the aggregata iF (i) valee of secusities held in the
|blocked account after applying VAR based Haircut, (i) cash depasited as collatesal by the financee (/i)
muiw:t\raluu of any secunitics depmited as collateral after apphying VaR bansed haincut.

A 716 451

4,718,863

il Net amaunt after deducting haircut,
|||| Incase receivalbes are against secunties bomowings under SUB, the amouwnt puld 1o MCCPL s

ill. Net amaoumnt after deducting haricut
iv. Incase of other rade lecelvables not more than § days overdue, 0% of the net balance sheet value.

v, Balance shaet valie

v. Incase of other tade raceivables are cverdu, of § days o moe, the aggregate of {1) the masket
value of secuyities puchasad for customers and hedd in sub-accounts alter applying VAR based
haicuts, (i) cash deposited as collateral by the respective customer and (i) the market value of

|securties hedd as collaterni after applying VaR based hawculs.

26,501

‘ codlateral upon entering into contmct,
[

I'ul . 100% haincut in the case of amount receivable fom related | paarties.

|il. Bani IJB|H.I'IEE' customer accounts

|ill. Cash in hana

=H=l=]
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Ligquid Capital Statement

d

Trade Payables

|. Payable to exchanges and cleanng house £
|| Payable againg leveraged market products

il Payable to cuslarmes

1T TS

Current Liabilities

[ Statutory and requiatory dues

274,595

i Accruals and other payabiles e
i, Short - terrm borowings

. Cument portion of subordinated loant
v. Cument portion of long term liabilities
vi. Defemed Linbilities

wii. Provision for bad debts

1.l1||. Prcrmsmrl fur Laxation

|N-:m Curenl Liabilities
iy I‘.ung_-Iefm financing

. Long-Term financing obtained fram Ainancial insttuson: Long tesm portion of financing obtained from
a financial Institution |n|:|ud|ng arnaunt due against finance lease i

b. chethng—teumﬂnancing (= = _

il Staff iethernent benefits

:Eq:lav:t of advance against shanes if:

a The existing authoined share capital aliows the proposed enhanced share capital
IJ; Boad of Déectors of the comparny has appoved the increase in capital

<. Relevant Regulaton approvals have been cbtained

d. There s no unreasonable delay in isue of shares against advance and all regulatony requitements
reating 10 the increasa in paid up capital have been completed.

a. Auditos is satsfied that such advance k against the increase of capital.

| v. Ctner liabilities as par accounting pinciples and included In the ﬁnanl:lul staternents

Subﬂ'dlnated Loans

1. 100% of Subscrdinated loans which fulfill the conditions specificd by SECP are allowed to be deducted:
The Schedule Il provides that 100% haicut will be allowed against subordinated Loans which Tulfill the
jcanditions specified by SECE. In this regaed, following conditions are specified:

2. Lonn agreement must be executed on stamp papsas and must cleaty reflect the amount to be repaid
after 12 months of mpoating pesiod

b, B halrcut will be allowed against skt term portion which ks repayable within nest 12 montis,

. In case of early repayment of loan, adjustment shall be made o the Liquid Capital and revised Liquid
Capital statement must be subrmilted (o exchange.

i, Subcedinated loans which do not Fulfill the conditions specified by SECP

2.5

Total Liabilites

Concentration in Margin Financing

BZT1,77T1

¢ Rk GADeS R A TR e e [ S S S e a1

B2T,7T1

The amount calculated client—to- client basis by which any amount receivable fom any of thi
financees exceed 10% of the ageegate of amounts receivabie from total financees.

Conceniration in securites lending and borowing

The amount by which the aggregate of:
(I} Armount deposited by thi bomawer with NCCPL

(iii) The market value of secuities pledged as margins exceed the 110% of the market value of sharas

Next Lmdanrumlnq Commitments

(o) in the case of dght issuse : IF the market value of secunbes is e than of equal to the subscripton

ate of:

| t1) the 50% of Haiicut multipled by the undesstiting commitments and

| (i} the value by which the undenstiting commitments exceads the maket pice of the securitles.

{In the case of nights lssuse wherne the manket price of secuities 5 greater than the subscription pice, 5% of
| theiz Haircut muitipied by the net tndensriting
{b} 'in any other case : 12.5% of thir nel undenaritng commitments

Megative equity of subsidiary

The amount by wiich the total asets of the subsidiary { excluding any AMount due fiom the subsidiary)
excaed the total Rabilities of the subsidiary

Foreign exchang_agmemenﬁ and fareign cmency Positions

5% of the net positicn in feeign curency. Net position In foreign curency mians the @ifeence of total
assets denominated in foreign cuumency less total liabilities denominated in foreign cumency

ER]
EF]
{1l) Cash marngins paid and
I:ll:ll'l'.l:llh'\El:l
13
|price; the aggreg
14
35
36 |Amount Payable under REPCY
a7

Repo adjustment
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78 | In the case of financerpurchaser the total amount recelvable under Repo ks the 110% of the masket
3 walue of underhying securites,
; in the case of linanceeseller the market valus of undeslying secunties after applying hawcul less the
a1 total amount received Jes walue of any secunites deposited as collateral by the purchaser aftes
| applying hascut less any cash deposited by the purchater, | E 4
18 |Concentrated proprietary positions S e =
| |if the market value of any secuwity s between 25% and 51% of the 1otal proprietary positions then 5% of
i 2.2 [thes value of such security If the market of a security exceads 51% of the propriatary position,then 10% of |
tha valus of such securt
13 M b | o A L
i, In case of customer positions, the tolal margin requirennnets in respect of cpen postions kess the amount
|of cash deposited by the customer and the walue of secuites hedd as collaterall pledged with securities
|axchange after applylong VaRhacuts Bl ey
|il. In case of progrietary pesitions . the total margin requirermesnts in respect of cpen positions to the
: _|maent not akeady met s a ==
310 |shor selll positions § . 3 )
bt /i, Incase of customer positons, the makel valuwe of shares sold shoft in ready market on behail of [
[ z3 !cm[mm after increasing the same with the VaR based haircurs less the cash deposited by the | |
| | customes as collateal and the value of secuities hold a5 collatesal after applying VAR based Haircuts |
ii. Incase of proprietory positions, the: manket value of shares sold short in ready markel and not yet
|setlled increased by the amount of VAR based haiicut les the value of secusities pledged as collateal |
| after applying haircuts. I B O el ) Y B e T !
31 Total Ranking Liabilites | o 0
| 392 TR 7 r - 5
| i ?
FX]
25
=
3
iz
33
14




