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If listed than: ‘ |
‘ i. 5% of the balance sheet value in the case of tenure upto 1 year. a |- — 1k
\ % of the balance sheet value, in the case of tenure fiom 1-3 years. NF i i 1 ]L i g - ]
1 iii. 10% of the balance sheet value, in the case of tenure of more than 3 years. P N NS i G | e s 2 D SO
If unlisted than: |
| i. 10% of the balance sheet value in the case of tenure upto 1 year, - i p _ i G T ]
| 12.5% of the balance sheet value, in the case of tenure flom 1- 3yeas. i . o i 0 A
| Jiii. 15% of the balance sheet value, in the case of tenure of more than 3 years. W — ) 1= ! - 2
‘ {Investment in Equity Securities |
ll If listed 15% or VaR of each securities on the cutoff date as computed by the Secuirities | Exchange for i i 43,283,050 T 6,492 458i ) 36,790,592
respective securities whichever is higher. e Clalyl A, BT fi= i i Rt B e M) i el el
Jii. If unlisted, 100% of camying value. men o SR i WIS S iR )
iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscnpnon money |
__|provided that shares have not been alloted or are not included in the investments of securities broker. roiet-n YO | 1
1.6 Investment in subﬂdranes i D i i 5 IS O . e el —
17 |Investment in associated companieslundertaking o i ] B 5
i. If listed 20% or VaR of each securities as computed by the Securites Exchange for respective securities
whichever is higher. =l " T TS P wpa i 3 i -
___|ii-If unlisted, 100% of net value. oL LR 4 K | I
1.8 Statutory or regulatory depositsbasic deposits with the exchanges, clearing house or centia | |
or any other entity. i ¢ % b3 a1 ! 5 ik
19 Margin deposits with exchange and clearing house. e~ i 1,550, 000’ . 01‘ 1,550,000
110 |Deposit with authorized |ntermed|§ry against borrowed ‘securities under SLB | | e
1.11___|Other deposits and prepayments L JIIEY b I, | |
! 112 |Accued interest, profit or mark-up on amounts | placed with financial institutions or debt securitics | |
| etc.(Nil) | |
| 100% in respect of markup accrued on loans to directors, subsidiaries and other related parties ~ 1
[ 113 Dividendsreceivables. SR e Y G e = e o e N e PR
| 1.14 |Amountsreceivable: against Repo financing. l
Amount paid as puichaser under the REPO agreement. (Securities purchased under repo amangement
_________shall not be included in the investments.) ! 2 CRY ) CRI NE IS s S okl i
1.15  i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months
[ii. Receivables otherthan trade receivables ol IR0 N P i oln ' e F ol
1.16 Recelvables from clearing house or securities exchange(s) ‘ 5 y
i. 100% value of claims other than those on account of entitiements against trading of securities in all -
|markets including MtM gains. s _
ii. Receivable on entitlements aga inst trading of securities in all markets including MtM gains. |
117 Receivables from customers ¥ =S ‘ RN 2 ,
| i. In case receivables are against margin fmancmg, the agglegate if (i) value of securities held in the | |
| |blocked account after applying VAR based Haircut, (i) cash deposited as collateral by the financee (jii) | |
l |market value of any securities deposited as collateral after applying VaR based haircut. |
| || Lower of net balance sheet value or value determined through adjustments. ol T | (— 25
1 Iu Incase receivables are against margin trading, 5% of the net balance sheet value. |
| ii. Net amount after deducting haircut ] ] A
3 hu Incase receivalbes are against securities bomowings under SLB, the amount paid to NCCPL as

|collateral upon entering into contract, |
lm Net amount after deducting haricut

iv. Incase of other trade receivables not more than 5 days overdue, 0% of the net balance sheet value. [ ey 703; 3 0 703
\iv. Balance sheet value

‘v Incase of other trade receivables are overdue, or 5 days or more, the aggregate of (i) the market 2,4@ 0
|value of securities purchased for customers and held in sub-accounts after applying VAR based |
lhaircuts, (i) cash deposited as collateral by the respective customer and (jii) the market value of
securities held as coll after applying VaR based haircuts.
____|vi. 100% haircut in the case of amount receivable form related parties.
118 |Cash and Bank balances

i. Bank Balance - proprietory accounts e e e L e R A e [ ~ 414918 o]

ii. Bank balance-customer accounts _ I R O S R T =i VY 2,655,731] 0 2655731

i iii. Cashinhand Ll e i [ 15,643 0 15,643
119 Total Assets 52,922,484 11,4924 58 41,427,587

2 |Liabilities

| 21 |rade Payables e

i ng_ble to exchanges and clea»m]g h_qt_:ge_ TR, SN Crie STl & DS SN

ii. Payable against leveraged market products AL R

liii. Payable to customers __2,655,731] i 0 2,655,731

414,918
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Head of

2,708,240

ol

2,708,240

| 22 |Cument Liabilities
i. Statutoly and regulatory dues b 4o P i
ii. Accruals and other payables
iii. Short-term borowings - o A ] .
liv. Cumrent portion of sub_otdinateﬁd loans
v. Current portion of long term liabilities i L
vi. Deferred Liabilities 5 sl
lix. Other liabilities as per accounting principles and included in the financial statements o
23 |Non-Curment Liabilities y
i. Long Term financing =
a. Long-Term financing obtained fiom financial instituion: Long term portion of financing obtained from
| a financial institution including amount due against finance lease e x L 4
b. Other long-term financing & (B = e &=l . . |
lii. Staff retirement benefits i 2 i
| iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed in
| Tespect of advance against shares if:
a. The existing authorized share capital allows the proposed enhanced share capital
b. Boad of Directors of the company has approved the increase in capital
c. Relevant Regulatory approvals have been obtained
d. There is no unreasonable delay in issue of shares against advance and all regulatory requirements
relating to the increase in paid up capital have been completed.
e. Auditor is satisfied that such advance is against the increase of capital.
_____ iv. Other liabilities as per accounting principles and included in the financial statements s
24 |Subordinated Loans i [
‘ i. 100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted: |
) The Schedule Il provides that 100% haircut will be allowed against subordinated Loans which fulfill the
conditions specified by SECP. In this regard, following conditions are specified:
a. Loan agreement must be executed on stamp paper and must clearly reflect the amount to be repaid
after 12 months of reporting period
b. No haircut will be allowed against short term portion which is repayable within next 12 months.
c. In case of early repayment of loan, adjustment shall be made to the Liquid Capital and revised Liquid
Capital statement must be submitted to exchange. O iy -5 2 e
lii. Subordinated loans which do not fulfill the conditions specified by SECP
2.5 Total Llabllites
31 Concentra_tlon in Margln Financing
The amount calculated client-to- client basis by which any amount receivable from any of the
______financees exceed 10% of the aggregate of amounts receivable from total financees. b
32 Concentration in securites lending and borrowing 1 Wl el
The amount by which the aggregate of:
(i) Amount deposited by the borrower with NCCPL
(li) Cash margins paid and
(iii) The market value of securities pledged as margins exceed the 110% of the market value of shares
fles borowed
33 |Net underwriting Commitments
(a) in the case of right issuse : if the market value of securites is less than or equal to the subscnptwn
ice;
lt::‘rle aggregate of:
(i) the 50% of Haircut muitiplied by the underwriting commitments and
(ii) the value by which the underwriting commitments exceeds the market price of the securities.
In the case of rights issuse where the market price of securities is greater than the subscription price, 5% of
the Haircut multiplied by the net undemwriting PEN M T R
(b) in any other case : 12.5% of the net undervwmng commitments
3.4 ‘Negatlve equity of subsidiary o
|The amount by which the total assets of the subsidiary ( excluding any amount due from the subsidiary)
_lexceed the total liabilities of the subsidiary At | TS (T e
35  |Foreign exchange agreements and foreign currency | posmons -
5% of the net position in foreign cumency.Net position in foreign cumency means the difference of total
_____|assets denominated in foreign cuurency less total liabilities denominated in foreign cumency
3.6 Amount Payable under REPO L W R s RN
37  |Repo adjustment
In the case of fi nancvedpurchaser the total amount receivable under Repo less the 110% of the market |
value of underlying securites.
In the case of financeelseller the market value of underlying securities after applying haircut less the
total amount received less value of any securites deposited as collateral by the purchaser after
_|applying haircut less any cash deposited by the purchaser. .
38

Concentrated proprietary positions
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S.No.

F |If the market value of anisecurity is between 25% and 51% of the total p(op!ieiégpositi_omhen 5% of
[the value of such security .If the market of a security exceeds 51% of the proprietary position,then 10% of
the value of such security

| 39 |Opening Positions in futures and options : .
i. In case of customer positions, the total margin requiremnets in respect of open postions less the amount
of cash deposited by the customer and the value of securites held as collaterall pledged with securities
|exchange after applyiong VaR haircuts X sl oL =yt

ii. In case of proprietary positions , the total margin requirements in respect of open positions to the
extent not already met ) ) |58

| 310 [Short selll positions T [ ‘1
!
|

i. Incase of customer positions, the market value of shares sold short in ready market on behalf of
customers after increasing the same with the VaR based haircuts less the cash deposited by the

| customer as collateral and the value of securities held as coll | after applying VAR based Haircuts | — R .
| ii. Incase of proprietory positions, the market value of shares sold short in ready market and not yet
| settled inci d by the amount of VAR based haircut less the value of securities pledged as collateral | |
| after applying haircuts. [
e Total Ranking Liabilites

I 0 0|
| *2 |liquid Capital 50,214,204 11452458 36,719,347




