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LIQUID CAPITAL STATEMENT AS ON 31-12-2022

AGING CALCULATION BASED ON CLIENT ACCOUNT
AGING CALCULATION BASED ON SETTLEMENT DATE BASIS

1.ASSETS S
Wl AR = 2] T EiE] 3
12 ndpheeee ___— _— — — ——— — | 2500000 2500000 0
13 [Investmentin Govt. Securiies e W R T 1
1.4 Investment in Debt. Securities DN e N ECRINSPREE, (5505 N NSRSt SR N
o T e I 7j7_7_,7_ SR el T TGS,
(i) 5% of the balance sheet value in the case of tenure upto 1 year. [ — 0] B [ |
1 |(if) 7.5% of the balance sheet value, in the case of tenure from 1-3 years. 0 0 0]
|(iii) 10% of the balance sheet value, in the case of tenure of more than 3 years. 0 0 0

Ifunlisted then: e e Y

() 10% of the balance sheet value in the case of tenure upto 1 year, it A 0 0
| _(fiﬁs%_ofmieb@c@ee_tvalustin_the_ﬂca;seﬂenure from 1-3 years. e T T | N ) IOV

(iii) 15% of the balance sheet value, in the case of tenure of more than 3 years. 0 0
1.5 Investment in Equity Securities et B o
- (i) Iflisted 15% or VAR of each security on the cutoff date as computed by the NCCPL | 10,377,920] 1,887

for respective security whichever is higher. (Provided that if any of these securities are

pledged with the securities exchange for maintaining base minimum capital requirement, |

100% haircut on the value of eligible securities to the extent of minimum required value

of Base minimum capital
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1.6 | Investment in subsidiaries | TR (1) I S | g D
_100% of net value
/1.7 |Investment in associated com anies/undertakin |
(i) Iflisted 20% or VAR of each securities as computed by the Securities Exchange for | 0] ) [ SR
. respective securities whichever is higher. | Lih e TN

7 (i) If unlisted, 100% of net value. 0 0 S E
1.8 | Statutory or regulatory deposits/basic deposits with the exchanges, clearing house or | _1.646,161] 1 646,151] 0

~central depository or any other entity, 100% of net value, however any excess amount of
cash deposited with securities exchange to comply with requirements of base minimum
capital may be taken in the calculation of Liquid Capital |
1.9 | Margin deposits with exchange and clearing house. —______ | 8000000 o] 85,000,000
11.10 [Deposit with authorized intermediary against borrowed securities under SLB. \ 0] 0 0
'1.11 | Other deposits and prepayments [ R MRS et 0
| __100% of carrying value
[1.12 | Accrued interest, profit or mark-u
"~ securities etc. (
100% in respect of markup accrued on loans to directors, subsidiaries and other related
parties
'1-1372%4:1@@@@'9_8-7_,_7 e LG 7_7_-‘:_7_0L_7_I{_ CIRNSTE
'1.14 Amounts recsivable against Repo financing.: 0] 0 SRR
[ JAmount paid as purchaser under the REPO agreement. (Securities purchased under
A5 Aeangement shallnot be included in the investments) |
|1.15 Advances and receivables other than trade Receivables: '
[ (i) No haircut may be applied on the short term loan to employees provided these loans 0]
are secured and due for repayments within 12 months. S | 1D :
(ii) No haircut may be applied to the advance tax to the extent it is netted with provision e =l 0] il 0

[
|
|
|
|

P on amounts placed with financial institutions or debt | i ool 0! 0

e S S SR R S iy
| (iii) In all other cases 100% of net value |
1.16 | Receivables from clearing house or securifies exchange(s): [ 0] 0l ]
"100% value of claims other than those on account of entitlements against trading of |
__ securities in all markets including MTM gains. I it i e T SSLE S A S SO
.-17 ;Bﬂ@'&f@ﬂcuﬁﬂ?ﬂfsi_g_ e wig e S SRR | 1o NS S -
~ (i) In case receivables are against Margin Financing (MF), the aggregate of (a) value oﬂ: 1y _5?5,9322_
securities held in the blocked account after applying VAR based Haircut, (b) cash
deposited as collateral by the financee (c) market value of any securities deposited as |
collateral after applying VAR based haircut.
i. Lower of net balance sheet value or value determined through adjustments. | ‘
(if) Incase receivables are against Margin Trading (MTS), 5% of the net baiance sheet | ] 0] - D
value:
| liNetamountafterdeducting harcut ESIPRENIE £ CE - ]
|(iii) Incase receivables are against Securities borrowings under SLB, the amount paid to }_7_71
\ NCCPL as collateral upon entering into contract,

iii. Net amount after deducting haircut L b
((iv) Incase of other trade receivables not more than 5 days overdue, 0% of the net L. Bdaglr— 5 0! 3,624,119

balance sheet value S8
iv. Balance sheet value
'(v) Incase of other trade receivables are overdue, or 5 days or more, the aggregate of | 10,030,156 2,022,928] 2,022,928
(a) the market value of securities purchased for customers and held in sub-accounts [
after applying VAR based haircuts,
b) cash deposited as collateral by the respective customer and ‘
Ec) the market value of securities held as collateral after applying VAR based haircuts.
V. Lower of net balance sheet value or value determined through adustments | @00 AV
(vi) In the case of amount of receivables from Related Parties, values determined after | 15,724,440] 63 32,617 6,332617
applying applicable haircuts on underlying securities readily available in respective CDS |
account of the related party in the following manner: |
(a) Up to 30 days, values determined after applying VAR based haircuts. |
| (b) Above 30 days but upto 90 days, values determined after applying 50% or VAR
___ based haircuts whichever is higher.
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LIQUID CAPITAL STATEMENT AS ON 31-12-2022
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AGING CALCULATION BASED ON SETTLEMENT DATE BASIS

1.ASSETS

| ) above 90 days 100% haircut shall be applicable.
| vi. Lower of net balance sheet value or value determined through adjustments
‘ 1.18 | Cash and Bank balances

16-01-2023 / 13:39:50

(i) Bank Balance - Proprietary Accounts N S e USRI W R . 1,234,858
(i) Bank Balance - Customer / Client Accounts | 27,955438 ___ 0]  27,955.438]
| (i) Cash in Hand ‘ 66,175 ) R
1.19  Subscription money against investment in IPO/ offer for sale T T et R i
"~ (i) No haircut may be applied in respect of amount paid as subscription money provided 2o Ulr- e Al e Tl e - 0
‘ that shares have not been allotted or are not included in the investments of securities ’7
broker.
(i) In case of Investment in IPO where shares have been allotted but not yetcreditedin | 0 | ey o | S s
CDS Account, 25% haircuts will be applicable on the value of such securities. (el negl S NS T s
(iii) In case of subscription in right shares where the shares have not yet been credited NS = = N0 o e e 0] ol I WY
CDS account, 15% or VAR based haircut whichever is higher, will be applied on Right |
Shares.
' TOTAL ASSETS L 161,534332] 17,568,992] 134,908,130
| 2. LIABLITIES
|21 Trade Payables | il TR
(i) Payable to exchanges and clearing house = iR | S S | S
‘ |(if) Payable against leveraged market products =~ e i T T g 0
L (i) Payable to customers - I 35396388 — 9 35,326,388
2.2 [ Current Liabilities ek — 5= s T
|| (i) Statutory and regulatory dues 0 e T R
. (i) Accruals and other payables SURESINENSS (S I, | 4,290,007
|(ii) Short-term borrowings — | 8160486 = = 0| 3,160,486
iv) Current portion of subordinated loans e . oW L W T
V) Ouneni portion cffong teimibililes — — — — — ——— 1 — ey L VT | 0
| ((vi) Deferred Liabilities 0 0 o |
_(vii) Provision for taxation | 3,209,387 0 3,209,387
23 v Other liabiiies as per accounfing principles and included in the financial statements —1.236,681 e 1,236,681
23 |Non-Current Liabilites RIS BT ST b e A ETEID0L, CER SR,
i) Long-Term financing e 0] 0] T
: (i) Staff retirement benefits 0 0 W B
[ (iii) Other liabilities as per accounting principles and include@@&cialﬁmﬁms R e e )| ST Y | ST 0
| Note:
(a) 100% haircut may be allowed against long term portion of financing obtained |
from a financial institution including amount due against finance leases.
(b) Nil in all other cases
-, Mi.Nil or balance sheet value as the case maybe. S LA el }_ e W IR e e e
2.4 | Subordinated Loans (B R e R 0
(i) 100% of Subordinated loans which fulfill the conditions specified by SECP are allowed
to be deducted:
I. Net value after deducting adjustments, if any L L S
i. 100% of Subordinated loans which fulfill the conditions specified by SECP are allowed Iz 53,257,484 | 63,257,484 | el o )
to be deducted: The Schedule 11l 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.
2.5 |Advance against shares for Increase in Capital of Securities broker: I S ki
| 100% haircut may be allowed in respect of advance against shares if: T L (e . ATome 1) e I A
a. The existing authorized share capital allows the proposed enhanced share capital
| b. Board of Directors of the company has approved the increase in capital l
| c. Relevant Regulatory approvals have been obtained . |
p 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. |
o Auditor is satisfied that such advance is against the increase of capital. L V) (IR G T
| TOTAL LIABLITIES _ . 115480433[ 53,257,484 62,222,949
3. RANKING LIABLITIES
‘3.1 [Concentration in Margin Financing: ' 337,410 238,475] 238,475
' The amount calculated on client-to-client basis by which any amount receivable from any i
of the financees exceed 10% of the aggregate of amounts receivable from total finances.
(Provided that above prescribed adjustments shall not be applicable where the aggregat
amount of receivable against margin financing does not exceed Rs 5 million) 1
Note: Only amount exceeding by 10% of each financee from aggregate amount shall be
. included in the ranking liabilities.
(3.2 Concentration in securities lending and borrowing: SEERERCINEIG SR S | AT

~ The amount by which the aggregate of: |
(@) Amount deposited by the borrower with NCCPL,
(b) Cash margins paid and
(c) The market value of securities pledged as margins exceed the 110% of the market ‘
| value of shares borrowed

L (Note only amount exceeding by 110% of each borrower from market value of shares |
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LIQUID CAPITAL STATEMENT AS ON 31-12-2022

AGING CALCULATION BASED ON CLIENT ACCOUNT
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3. RANKING LIABLITIES
', borrowed shall be included in the ranking liabiffies) e e
13.3 Net underwriting Commitments . TEESeL g Nihagay
' [(ii)in any other case: ' 0 0] 0
\ [12.5% of the net underwriting commitments \
3.4 Negative equity of subsidiary: ‘_ N5E,
| The amount by which the total assets of the subsidiary ( excluding any amount due from
| the subsidiary) exceed the total liabilities of the subsidiary | A
3.5 Foreign exchange agreements and foreign currency positions: | 0 0 et =)
8% of the net position in foreign currency.Net position in foreign currency means the
difference of total assets denominated in foreign currency less total liabilities
__ denominated inforeigncurrency T ‘
36 |AmountPayable underREPO s e b
13.7 |Repo adjustment: ¥
" Inthe case of financier/purchaser the total amount receivable under Repo less the 110%
| of the market value of underlying securities.
| In the case of financee/seller the market value of underlying securities after applying
haircut less the total amount received Jless value of any securities deposited as collateral
| by the purchaser after applying haircut less any cash deposited by the purchaser.
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'3.8 |Concentrated proprietary positions: —ah 818 @ 585 fmSeaEes
" Ifthe market value of any security is between 25% and 51% of the total proprietary ~
positions then 5% of the value of such security .If the market of a security exceeds 51%
!_ __ofthe proprietary position, then 10% of the value of such security, ket L SN IRt ) A
3.9 | Opening Positions in futures and options _7_7_:f = L LR NS iy
(i) In case of customer positions, the total margin requirements in respect of open e 0 0 LA
. ositions less the amount of cash deposited by the customer and the value of securities

held as collateral/ pledged with securities exchange after applying VAR haircuts.

(i) In case of proprietary positions , the total margin requirements in respect of open _l: 1 Bee ROTNO[SG R 0]

___ positions to the extent not already met

3.10 'Short sell positions: ‘

(i) Incase of customer positions, the market vaiue of shares sold short in ready market | 0] 0] 0

| 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 collatera1

after applying VAR based Haircuts |

(i) Incase of proprietary positions, the market value of shares sold short inTeadngarketl R R NG | S 0

and not yet settled increased by the amount of VAR based haircut less the value of ‘
{: securities pledged as collateral after applying haircuts. | r el
LTOLALB-‘}NENEL_REJ'LES -k N el e l:_ 903,228 = 304.?&[_: 804,293
T A A S NN 45150.671]  -36,492,785| 71,880,888
R L T ____ Ratios to be Maintained | Vawe | TIMESOFLC
1. The Total Liablities including Ranking Liablities shall not exceed 10 times of Liquid Capital T 63,027,242 0.88
i_ . The Short Term Liablities shall not exceed 5 times of Liquid Capital ol L Y _ 26806561 @ 037
'3.The Trade Receiveables shall not ¢ exceed 2 times of Liquid Capital - i e 5 ~L 5047 04T — T pom




