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Monthly statements ofliquid capital uith the Commission and the securities exchange
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Computation of Liquid Capiral
As or 31.10.2022
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7.2

lnvestment in Govt.
Debt. Securities

lf listed than:
i sheet value ure 1

5% of the balance in the case of 15. 7
iii. 10% ol in re of mores heet

unlisted than:
i. sheet case of tenure
ii. 12.5% ofthe tn tenure from 1-3

L,4

the balance tn caSe than 3
Securities

listedlf or ofVaR ea ch secu onrities cutoffthe asdate com theputed by Secu rities forExchange
securities tsichever ifthat(Providedhigher. of secuth ese arerities with thepledged

bas efor mthtmumexchange tooo/.capital ment,req uiren haircut theon ofvalue securitiesel igi bl e
extentthe of mtntm um value ofreq uired Base mln rmum capital

70,286,300 30,2A2,A03 40,oo3,497
1.5

ii. tf L00% of
lnvestment in

tn

securities as computed by the Securites Exchange forlf listed 20% or VaR securitieseachL.1

ii. lf un net val ue.

1.8
413,500 700.oo%

1.9 with

under

interest, profit or mark-up on amounts placed with financial institutions or debt sec0rities etc.(Nil)
1.72

in respect of markup accrued on loans to directors, subsidiaries and other related parties

1.1.4

Amounts receivable against Repo financing.
Amount paid as purchaser under the REpO agreemen t. lsecurities purchased under repo otrdngement sholl

1.15

nd receivables other than trade Receiveables; haircutNo(i) may
applied theon termshort toloan provided loa nsth ese securedare andemployees due for repayments

ha i rcutNo(ii) be themay applied to theadva nce tax

ln all other cases 1OO% of net value

12 months.

it is netted with provision of taxation

or
1.16 ue of claims other than those on account of against trading of securities in all markets

lOO% val

customers

i' ln case receivables are against margin financing, the aggregate if {i) value of securities held in the blocked
nt after applying vAR based Haircut, (ii) cash deposited as coflaterar by the financee (iii) market varue

any securities deposited as collateral after applying VaR based haircut.
Lower ol net bolonce sheet vslue ot value determined through ddjustments.

ii. lncase receivables are against margin trading, 5% of the net balance sheet value.
5%

under SLB, the amount paid to NCCPL as collateral
iir. lncase receivalbes are against securities borrowings
upon entering into contract,

lncase of other trade receivabres not more than 5 days overdue, 0% of the net barance sheet varue.
tsalance sheet vdlue 178,903 178,903

Lower of net bolance sheet value or volue determined through adjustments

lncase otherof tra de receivables are overdue, of or thedays more, of the rketma vaaggregate (i) lue of
purchasedsecurities customersfor nd inheld aftersub.accounts VAR basedapplying haircuts, cash(ii)

collateraldeposited theby custom e rrespective and the marketii) val ofue heldsecurities as collateral
VaRapplying bas ed ha ircuts.

s,638,223 5,626,693 11,530

Net AdiustedHair cut /Head ofAccount

1,.1,7

E
&:i!,Uisn

11

vear. 1 001

72.50%

75.OO.t

700.ooot

statutory or regulatory deposits/basic deposits with the exchanges, clearing house or central depository
or any other entity. (i) 100% of net value,
however any excess amount of cash deposited with securities exchanBe to compry with requirenments of
base minimum capital may be taken in the calculation of LC

1l',
7 444 611 100"1

700%
1.13

1 n14 R71 10(



vi. ln the case of amount of receivables from related parties, values determined after 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. {.)
above 90 days 100% haircut shall be applicable.
vi. Lower ol net bolonce sheet value or volue determined through sdjustments

rco%

1.18

Bank balances

l. Bank Balance-proprietory accounls 439,1.57 439.757
ii, Bank balance-customer accounts 55,141,398 ss.141.398
iii. Cash in hand 264,392 264,392

1.19

Subscription money against investment in lpO/ offer for sale (asset)

(i)No haircut may be applied in respect of amount paid as subscription money provided that shares have not
been alloted or are not included in the investments of securities broker.

{ii) ln case of lnvestment in lPo where shares have been alloted but not yet credited in cDs Account, 25%
haircuts will be applicable on the value of such securities. {iii) ln case of subscription in right
shares where the shares have not yet been credited in CDS account, 15% or VAR based haircut whichever is
higher, will be applied on Right Shares.

7.20 Assets L7L,3943r9 96,042,877

Trade Payables

and clea2.!

to customers

ii.

55.034.989 55.034.989

i..Statutory and regulatory dues
and other bles 6,68a.262 6,688.262

loans
of

iv. Current

ll.

2,796,4s8 2,796.458

2.2

viii. Other liabilities as per accounting principles and included in the financial statements

v[.

ii. Other liabllities as per accounting principles and included in the financial statements

i.

iii. benefits
2.3

Note: (a) 100% haircut may be arrowed against rong term portion of financing obtained from a financiar

Nill in all other casesin clu a mou nt leases.

100% of subordinated loans which fulfill the conditions specified by sECp are allowed to be deducted:

2.5

2-.4

Advance against shares for lncrease in capital of securities broker: 100% haircut mav be allowed in
of advance against shares if:
a. I he existing authorized share capital allows the proposed enhanced share capital
b. Boad of Directors of the company has approved the increase in capital
c. Ilelevant Regulatory approvals have been obtained
d. Ihcre is no unreasonable delay in issue ofshares against advance and all regulatory requirements
relating to the increase in paid up capital have been completed.

Auditor is satisfied that such advance is against the increase of capital.

3.L

2.6

3.2

amount calculated client-to- client basis by which any amount receivable from any of the financees

IN

ot70% the am ou ntsof fromreceivableagsresate finances.total that(Provided above prescri bed
notshall beadjustments licable theere aapp aBgregate of receivablemount against fi nama rgin ncing

70% each financeeexceeding by from

1 1,0/. c>f each borrower f rom market value of shares borrowed shall be

e amount by which the aggregate of:
(i) Amount deposited by the borrower with NCCPL

Cash margins paid and
i) The market value of securities pledged as margins exceed the 110%

does not exceed Rs 5 million) Note: Only amount
aggregate amount shall be include in the ranking liabilities

of the market val ue of shares
(Note only amount exceeding by

included in the ranking liabilities)

to:

rent Liabilities



3.3

Calculations Summary of Liquid Capital
(i) Adjusted value of Assets (seriai number 1.20)
(ii) Less: Adjusted value of liabilities {serial number 2.G)
(iii) Less: Iotal ranking liabilities (series number 3.11)

Note: commission may issue guidelines and clarifications in respect of the treatment of any component of Liquid capital including any
modification, deletion a nd inclusion in the ca lculation of Adjusted value of assets and liabilities to add ress any practical difficu lty.

h-Lln-thg-!afe-SI-!.Chli$!I!Lif the market value of securites is less than or equal to the subscription price;
the aggregate of:
(i) the 50% of llaircut multiplied by the underwriting commitments and
(ii) the value by which the underwriti ng commitments exceeds the market price of the securities.
1n the case of rights issuse where the market price of securities is greater than the subscription price,5a/. of
the Hair€ut multiplied by the net underwriting commitment

commitments

3.4 The amount by which the total assets of the subsidiary ( excluding any amount due from the subsidiary)
exceed the total liqhilities ofthe subsidiary

3.5 5% of the net position in foreign currency. Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency

3.6 under REPO

3.7

ln the case of financier/purchaser the total amount receivable under Repo less the 110% of the market
ue of underlying securites.

ln the case of financee/seller 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.

lfthe marketvalue ofany security is between 25% and 5!% of the total proprietary positions then 5% of the
of such secu rity .lf the ma rket of a security exceeds 51% of the proprietary position,then 10% of the 1,009,125 1,OO9,72s
of such

ln case of customer positions, the total margin requirem nets in respect of open postions less the amount
cash deposited by the customer and the value ofsecurites held as collateral/ pledged with securities3.9

ln case of proprietarv positions, the total margin requirements in respect of open positions to the extent
not
Short

i'lncaseofcustomerpositions,themarketvalueofsharessoldshortinreadymarketonbehalfofcustomers
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 collateral after applying VAR based Haircuts

3.10

3.11

|, I ncas e of proprietory positions, the market val ue of shares sol d short tn ready market and not yet settled
by the mou nt of VAR based haircut less the va lue of securiti pledged as col lateral after ap plvi nE

Liabilites r,oo9,L25 1,009,125


