KHANANI SECURITIES (PRIVATE) LIMITED
Statement of Liguid Capital (Annexure 1)
As on June 30, 2021

Property & Equipment

506,564

(500,564)

Net Adjusted
Value

Intangible Asscts

2,750,000

(2,750,000)

Investment in Govi. Securities (150,000*99)

Tnvestment in Debt. Securities

1f listed than:

i 5% of 1be balance shoet value i the case of tenure uplo | year

in 7,5% of the balance sheet value, m the case of tenure from 1-3 years

it 10% of the halance sheet value, in the case of tenure of more than 3 years

If unlisted than:

L_10% of the balance shoet value in the case of tenure upto | year.

i 12 5% of the balance sheet value, in the case of tenare from 1-3 years

1. 15% of the balance sheet value, i the case of tenare of more than 3 vears,

Tny In Equity Securities

L 1 listed 15% or VaR of cach securities on the cutoff date as computed by the Sccurities Exchange for
respoctive securitics whachever is higher

5,967 950

(895,192)

i If unkiszed, 100% of corrying vahe

s Subscoption mancy against lavestment in IPO/ofTer for Sale: Amount paid as subscription money provaded
that shares have oot been alloted or are not included in the investments of securitics broker.

v 100% Haircut shail be apphied 10 Value of Investnsent in any ssset including shares of listed secunities that
are in Block, Freeze or Pledge status as on reporting date, (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment i those secunties which are Pledged in
favor of Stock Exchange / Clearing House againat Margin Financing requirements or pledged in favor of Banks
against Short Term financing armangements. [n such cases, the haircut as provided in schedule [ of the

Regnilations in respect of investment m securities shall be applicable (August 25, 2017)

lnvestment in subsidiaries

Investment ln associnted companies’undertaking

1 Iflisted 207 or VaR of cach securitics as computed by the Securites Exchange for respective securities
whichever is highor

ni_If unlsted, 1007 of net value

Statutory or regulatory depossts’basic deposits with the exchanges, clearing house or contral depository or any
other entity

2,155,000

(2.155.000)

Margin deposits with exchange and cleanng bouse

9.000,000

9,000,000

Deposst with authoeized intermediary against borrowed securities under SLB

Other deposits and prepayments

Accruad Interest, profit or nsrk-up on amounts placed with financial instatutions or debt securities ete,(Nil)

100% m respect of markup accrued on louns 10 dwectors, subsidianes and other related parties

Dividends receivables

Amounts reoetvable against Repo financing
Amount pasd as purchaser under fhe REPO agreement. (Securities purchased under repo arrangement shll not
be included m the mvestments. )

1. Short Term Loan To Enployees: Loans are Secured and Due for repayment within 12 moaths

13,000

(13,000)

it._Recetvables other than trade receivables

Receivables from clearing house or securities exchange(s)

1007 value of clams other than those on account of entitiements againat trading of securitics in all markets
mcluding MIM gains

clums on occount of & ding of sccuntses in all markets including MM gains.

59,121

agamnst

Receivables from customers

1. In case receivables are agamst margin financing, the aggregate if (i) value of securities held in the blocked
account afier applying VAR based Haircut, (1) cash depossted as collateral by the financee (i) market value of
any secunties deposited as collateral after applying VaR based hairout

i, Lower of net balance sheet value or vadue determined throngh adjustments.

.

i, Incase recervables are agumnst margin trading. 5% of the net balance sheet value
ik Net amourst afier deducting hamout

i locase receivables are against securities borrowings wisder SLB, the amount paid 1o NCCPL ax collateral
upon entening mto contract,
i, Net amount after deducting haricut

iv, Incase of other trade receivables not more than 5 days overdue, 0% of the net balance sheet value
wv. Bulance sheet value '

3,123,691

3,123,691




V. Incase of oiber trade receivables are overdue, or 5 days or more, the aggregate of (i) the nmrket volue of
wecurities purchased for customers and held in sub-accounts after applying VAR based haircuts, () cash

dey § ax colk | by the respective ¢ and (i) the market value of securigies held as collateral afier
applying VaR based hairouts

v. Lower af net balance sheet value or value determined through wdjusiments

W, 100% lraircut in the case of amaunt receivable form refated parties.

Cash and Bank balances

1. Bank Balapce-propricioty accounts

20854514

20,854,514

. Bank balance-customer accounls

13,042,159

13,042,159

sit, Cash m hand

63,002

63,002

Total cash and bank bal

33,939,676

13,959,676

Total Asiety

57,535,002

51,215,245

2. Liahilities

Trade Payables

i, Payable 10 exchanges and cleanng house

it Payable aganal leveraged market products

Wi. Paysble to customwens

13,042,159

"

13,042,159

‘e
"

Current Linbilities

i, Stasutory and regulstory ducs

i Accruals and other payabies

302,070

302,070

iii. Short-serm borrowings

iv. Cutrent portion of subord J lonns

v. Current portson of loag term labilines

vi, Deferved Liabilities

vii. Provision for bad debts

vitl. Provision for taxation

885,011

R85911

ix. Other lobilities as per ace g principles and included in the financial statements

Non-Current Linhilities

1. Long-Tenn financing

u. Loog-Term financing obtained from financial institution Loag term portion of financing oblamed from &
fimancial institution including smount due against flimance lease

b, Other fong-term financing

it Staff retirement benefits

iil. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed i
rexpect of advance against shares if

a. The cxisting asthorized share capital allows the proposed enhanced share capital

b. Boad of Directors of the company has approved the increase in copital

¢. Relovant Regulatoty approvals have been obtained

4. There is no unseasonable delay in issue of shares agamst advance and all regulatory requirements relating’ 1o
the increasc i paid up capital have been completod

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

v Other hisbilies us per accounting principles and mcluded in the financial statements

|Suberdinated Loans

1. 1008 of Subordinated loans which fulfill the conditions tpcul"ncd by SECP are allowed to be doducted

The Schedule 111 provides that 100% baircut will be allowed against subordinsted Loans wiich fulfill the
conditiors specified by SECP, In this regard, following conditions are specified:

2. Loan agreement must be executed on stamp paper and mast clearly reflect the amount 10 be repaid after 12
months of reporting penod

b, No haireut will be allowed against short term postion which is repayable within next 12 manths

¢ In case of carly repayment of loan, adjustment shall be made 10 the Liquid Capital and revised Liqusd Capital
st t st be sub d 10 exchange

it Subordinated Joans whach do ot fulfill the conditions specified by SECP
Total Liabilites )

14,230,141

14,230,141

King Liabilities Relating 10 ;

Concentration in Margin Financing

The amount calculated chient-to- client basts by which any amount receivable from any of the financees exceed
107% of the Mnnnmm receivable from total finuncees

Concentration in securites lending and borrowing

The amount by which the aggregate of .

(1) Amount deposited by the borrower with NC! CPL

(15) Cash margins paid and

(it5) The markes value of securities pledged s margin exceed the | 10% of the market value of shares borrowed

T

Net underwriting C) Itments

() In the case of right Issoxe : if the market value of securites is Jess than or cqual to the subscription price;
the aggregate of.

(1) the S0% of Hairout nultiplicd by the underwriting commutients wnd

(i1} the value by which the uderwrigng commitments exceeds the market price of the securnties
In the case of rights ssuse where the market price of securities is greater than the subscription price, 5% of the
Hawcut multiplied by the et underwrting

2 12.5% of the net underwriting commitments

Negative equity of subsidiary




4

The amount by which the totnl assets of the subsidiary { excluding any amotnt due from the subsidiary) exceed
the total fnbdities of the subsidincy

Forelgn excha reements and foreign currency positions

3.5 |5% of the et position in foreign curroncy.Net position in foreign currency mwans the difference of total sssets
depominated in foreign cuarency less total linbilities denonunated in foreign currency
3.6 _|Amount Payable under REPO
Repo adjustment
1n the case of financier/purchaser the total amount receivable under Repo less the 110% of the market value
17 of underlying sccurites
1n the case of financee/seller the market value of underlying secunties after applying haircut kess the total
amount received less value of any securies deposited as collateral by the purchaser afier applying haarcut Jess
uny cash deposited by the purchaser.
Concentrated proprietary posith
15 1 the market value of any secunty is between 25% and S1% of the 1otal proprietary positions then 5% of the
. value of such security [F the market of a security exceeds 51% of the proprictary position,then 10% of the vale 195,138 195,138
of such security
Opening Poxitions in futures and options
L In case of customer positions, the total margin requiremeants in respect of open postions less the amount of
14 cash depaosated by the customer and the value of securites held as collateral/ pledged with secunties exchange 7313481 73134581
after applyviong VaR haircuts
. In case of proprietary pesitions . the ol margin requarements in respect of open posstsons 1o the extent not
already met
Short sell positions
i Incase of customer positions, the marke! valoe of shsres sold short i ready market on behalf of customers
afler increasing the same with the VaR based haircuts less the cush deposited by the customer as collnserul and
310 |ihe value of securities beld as colbieral afler applying VAR based Haircuts
it Incase of propnctory positions, the market value of shares sold short i ready narket and not yet settled
icreased by the amount of VAR based haircut less the value of securities pledged as collateral after applying
haircuts
3 |Total Ranking Liabilites 7,508,619 7,508,619
Liquid Capital 35,796,242 29,476,455




