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Pak Rupee
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534.450

534,450,

Property & Equipment
4

sheet value in the case of tenuie upto 1 yeat.

@ sheel value, in the case of tenure from 1-3 years.

igu 0% ot the ance sheet value, in the case of tenwe of more than 3 years.

I uniisted than:

of the halance

shaetl value in the case of tenure upto 1 year,

4 of the E)<|i(|n sheet value, in the case of tenure from 1-3 years

L 16% of the balance sheol value, in the case of tenare of more than 3 years.

f!:wn\;im(-\ni n Equity Securities

iy st 15% of VaR of cach securties on the cutoff date as computed by the Securities Exchange for
’n".pr'( tive secunties whichever is higher

15.182.227

0

15,182.227

It unbsted, 100% of canying value,

14,896,159

14.896.159]

‘i Sutmeaption money agamnst investrment in IPOloffer for Sale: Amount paid as subscription money
wded that shares have not been alloted or are not included in the investments of secuiities broker.

© 0% Hameut shall be applied Lo Value of Investment in any asset including shares of listed secuiities
thatare n Block, freeze or Pledge status as on reporting date. (July 19, 2017)

{Provided that 100% haircut shall nol be applied in case of investment in those securities which are
(Pledged i favor of Stock Exchange ! Cleaning House against Margin Financing requirements or pledged
w1 vor of Banks agamnst Short Tenm financing anangements in such cases, the haircut as provided in

! dule I of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

jinvestment in subsidianes

dnvestment m associned companiesiundertaking

i‘ If Imted 20% or VaR of cach secuities as computed by the Securites Fxc hange forrespective securities
wihincheves mt

\u 1w ]l‘;ll‘(l 1

IStatules wy Of u-qummxy depositshasic depuosits with the exchangas, cleadng house or central depository
for any other entity

500,000,

500,000

: wn‘ﬂi\fl ety it ex tmwlu and cleanng house.

50.000] _

0

Dot wtly authonzed ntenmediary against bonowed sec unites under SLE

k]

w e deposits and propaynie

im craed interest, prolit ormark . up on amaounts placed with financial institutions or debt securities
! cle (W)

| 100% 1 rospect of markup accued on foans Lo directors, subsidiaries and other related parties

% 1)5y|gj5:1;<!5 recevables,

Aumounts receivable agamst Repo financing.
Arount pand as purchaser under the REPO agreement. (Secuwrities purchased under repo arangement
shall not be ncluded in the myestments,)

it Short Tenm Loan To Employees: Loans are Secured and Due for repayment within 12 months

;:: Hoc eivables (m o than tade receivables

1,360,340

1,360,340

I\m cavables from L,Io 1ring hause or securities exchange(s)

l: 100% value of clams other than those on account of entillements against tading of securities in all
rrakets ncludimg MUM gains

RS e on entitiements against rading of secuities in all markets including MM gains.

e wab}ns from customers

110 Gt recevables are aganst margin financing, the aggregate if (i) value of secunties held in the
jlmu ked account after applying VAR based Haircut, (i) cash deposited as collateral by the financee (iii)
hnatket valoe of any securities deposited as collateral after applying VaR based haircut.

I Lower ol net batance sheet value of value determined through adjustments

I ncose weevabies are against margin lmd_l_n_g 5% of the net batance sheet value
v Netamount atterdeducting harcul

T Ie s rec ewalhes e Aginst secunties bo'mwmt]s under SLE, the amount paid to NCCPL as
jLallateral upon enteing mio contiact,
e Netamount alten dedocting hancia

; Ingase of other uade eceivables nol maore than 5 days overdue, 0% of the nel balance sheet value
+ Balance shoest value

5,525.459

0

5525 459

Incase of other tade receivables ae overdue, or 5 days or moie, the aggregate of (i) the market
ralue of secuntes puichased for customers and held in sub-accounts after applying VAR based
Dareuts, (i) cash daposited as collateral by the respective customer and (i) the market value of
lecunties held as collateral after applying VaR based haircuts.

1,664,033

1.225.987

1.225.987

100% hancut in the case of amowuntieceivable form related parties.

h and Bank balances

ik Balianeo - proprielory accounts

120,817

120,817

Bank balance-customer accounts

10,927 012

10,827,017

e Cashin hand

410

[=}{=}{=]

410
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Head of Account Value in Hair cut/ Net Adjusted

Pak Rupee Adjuatments Value

{ T “imlfil AeEalE 50.760.967 18,516,936 33,031,912
? Liabilties
Payables
bie to exchanges and clearing house

15.435.424 ‘ i 15435424

‘l S-[.‘T[—lilr:_t_\r;m(frequlilw:y dues
i Accraals and other payables 713,239 0 713235

u

Lw, Cunent portion of subordinated loans
| Curent portion of long tem liahiiues
elened Liabilities

wor labilitios as por accounting pinciples and included in the financial statements

iNon-Current Liabtlities

It_Long-Term hinancing
+ Long -ferm financing obtained from financial institulon: Long term portion of financing obtained from
tinancial institution including amount due against finance lease

| [h_Othet long - temm financing

. Staff retirement benefits

T Advance against shares for increase in Capital of Securities braker: 100% haircut may be allowed in

Sespect of advance against shases if:

L The exsting authonzed share capital allows the proposed enhanced share capital

H i Boad of Duectors of the company has appreved the increase in capital

| e Rotevant Regulatory approvals have baoen obtained

{dd There s no unieasonable delay inissue of shares against advance and all regulatory requirements

holaung to the increase in paid up capital have been completed.

le Auditor s satishied that such advance is against the increase of capital.

S v Ot habilities as peraccounting punciples and included in the financial statements

|24 {Subordinated Loans
E: 1007 of Subordnated loans which fultill the conditions specihed by SECP are allowed to be deducled:
Ie Schadute I provicdes thirt 100% haircut will be alfowed agamst subordinated Loans which fuifili the
[Condions specifiod by SFCP In this regard, (ollowing canditions awe specified:

i |t Loan agreetnent must be executed on stamp paper and must clearly reflect the amount to be repaid

\ it 12 monehis o repaorting penod

| I Mo haiicut will be allowed against shoit term portion which is repayable within next 12 months

| le Inease of canly iepayment of loan, adjustment shall be made te the Liquid Capital and revised Liquid

| {Capital statement must be submitted to exchange.

1:1. Subordinated loans which do not fulfill the conditions specified by SECP

725 Tlowl Liabilites 16,148,659 a 16.148.659

IRanking Liabilities Relating to
¢ [Concenation in Marqin Financing

e amaount calculated chient-to- client basis by which any amount receivable fiom any of the
hnancees exceed 10% of the aggregate of amounts receivable from total financees.
¢/ |Concenuation in secunites lending and borrowing

[Tt amount by which the aggregate of.
| () Armount deposited by the borower with NCCPL

l(ll) Cashmengins paid and

(iii} e market value of securities pledged as maigins exceed the 110% of the market value of shares
. iborowed
31 iNet underwrimg Commilments
) the case of ightissuse ¢ if the matkel value of securites is less than or equal Lo the subscuption
pnces the aggregate of
m) the 50% of Hancul multiplied by the undenwiting commitments and
) the value by which the undenwiting commitments exceceds the market price of the securities.
Ho the case of rights ssuse where the matket pnce of securiuies is greates than the subscrption price, 5% of
| e Haiccut multplied by the nel undeniiting
jibyin any other case 1 12 5% of the net underwriting commitiments
34 INegative equiy of subsidiary
The amount by which the tolal assets of the subsidiary ( excluding any amount due from the subsidiary)
S Jexceed the total liabilities of the subsidiary
,r bu ltoreign exchange agreements and foreign curency positions
| {5% of the net positon in foreign cunency.Net position in foreign cunency means the difference of Lotal
fassets denominated in fareign cuurency less total iabilities denominated in foreign cunency

L 3u . JAmount Payable under REPO
I __I_R(!po adjustment
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Head of Account Value in Hair Cut/

Adjustments

Net Adjusted
Value

Pak Rupee

“Tinthe case of financiedpurchaser the total amount receivable under Repo less the 110% of the market

varlue of underlying secutites,

In the case of financeeseller the market value of undeilying securities after applying haircut less the

total amount received less value of any securites deposited as collateral by the purchaser after

- japplying haircut less any cash deposited by the purchaser.

18 IConcentrated proprietary positions

I the market value of any security is between 25% and 51% of the total proprietary positions then 5% of 0

the vilue of such security If the maike!l of a security exceeds 51% of the proprietary position,then 10% of

i e value of such secunty

34 Opening Positions in futures and options

-y case of customer positions, Lhe 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 aller applyiong VaR haicuts

wncase o poprietaty positions, the total margin requirements in respect of open positions to the

—__extent not aleady met

210 [Short selll positions N
v Incase of Customer positions, the matket value of shares sold shor i1 ready market on behalf of =
(customens aftetincreasing the same with the Var based haircuts less the cash deposited by the
(Lustomer as collateral and the value of secutities held as collateral after applying VAR based Haircuts

incase of proprietory positions, the market value of shares sold short in ready markel and not yet

JAed ncreased by the amount of VAR based haircut less the value of securities pledged as collateral

1,236,744 1.236.744

5Tl
314

':ixi;r(-rrglpplqu Nanrcuts

|Total Ranking Liabilites

0

1,236,744

1,236,744

iLiquid Capital

34,612,308

17,280,192

15,646,50




