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Head of Account

Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Vaiue
] Assets 1 L :
|Property & Equipment . ¥ Rakiniy: 262,068 o1, 282,086
ntanginle Assets Q [
1.3 Investmentin Govt. Secutities 0 0
14 linvestment in Debt. Securitics
I listed than;
! i. 5% of the balance sheet value in the case of tenure upto 1 vear. 0 s}
i balance sheet value, in the case of tenure from 1-3 years. 0 0
| alance sheet value, in the case of tenure of more than 3 years. [¢] 0

the balanee sheet value in the case of enwre upto 1 year, 0 0
n. “ of the balance sheet value, in the case of tenure from 1-3 years. a 4]

- | 15% of the balance sheat vatue, in the case of tenure of more than 3 years, 0 0
| 1% linvestmentin Cquily Securities

110 listed 15% or VaR of cach securities on the cutoff date as computed by the Secuiities £xchange for 5,985,305 897,796 5,087,509
} [rexsy ve secuntios whichever is higher.
{ Ji_If unisted 14,856,159 14,896,159
] _ 1 Investmaoent bsidianes 0 9]
| L. iInvestment in associaled companieslundertaking i
| N T Tted 20% or VaR of each securities as computed by the Securites Exchange for respective securitios 0 0
| whichever s higher.
t e Prlfrunh)'gug:‘}[)D':'u of net value, ) ¢] 0
.8 Statutory or regulatory depositsbasic deposits with the exchanges, clearing house or central depository 630,000, 630,000
I —arany other entity,
i' 1] cposits with exchange and cleaing house. 0 0
i wiath authoaze: rmadis Y aganst borowed securities under SLB. 0 0
{ : repayIments 0 0
l L olit or mark-up on amounts placed with financial institutions or debt securities 0 0
W [{UMCR of meukup acerued on loans to directors, subsidiaries and other related pamies 0 0
113 IDividendsr vables. 0 0
I 114 JAmounts receivable against Repo financing. 0
1 IAmount paid as purchaser under the REPO agreement. (Securities purchased under repo arangement
{7 Lo ! I not be inciudad in the investments.)
115 __il bles other than vade ieceivahles 0| 4]
| 16 R ) from clearing house or securilies exchange(s)
i i T00% valis of ciaims other than those on account of entitlements against rading of secunties in all [ 0
EL!);)Hki‘lS muiuding MM gains. .
) ;u Recewable on entir 2nts against trading of securities in all markets including MtV gains. 0 0

111 Receivables from customers
|1 In case iecomables are against margin financing, the aggregate if (i) value of securities held in the 0 0
{blocked account after applying VAR based Haircur, (i) cash deposited as collateral by the financee (jii)
Qn:n:km value of any securities deposited as collateral after applying VaR based hakcut.

|t Lower of net balance sheet value or value detenmined through adjustrments.

;’ it Incase ecevabilos are agamnst margin uading, 5% of the net balance sheet value, 0 0
| L Netamount alte d(ggiugt\'r}m;)_i_rg;t,l_t_ﬂw__ N
| fu lncase tecevabies are against secunties borrowings under SLB, the amount paid to NCCPL as 0 0
| <altateral upon entering into contract,
! w_Net amount alter deducting haricut
v Incase of other uade receivables not more than § days overdue, 0% of the net balance sheet value, 4,146,670 0 4,148,670}

! v Bakmmoce sheet vale L
I v Incase of other tade ieceivablos are overdue, or 5 days or more, the aggregate of (i) the market 1,674,721 1,125,487 1,125,487
{ vitlue of secuities puichased for customers and held in sub-accounts after applying VAR based
f harcuts, (n) cash deposited as collaterat by the respective customer and (i) the market value of
| secunbies held as coliateral after applying VaR based haircuts.
[ (¥ 100% haircut int se of amount receivable form related parties. 0 0
,' 1. 1d Bank balances
r 1 Bank Ba proprietory accounts 81.741 i 81,741
i 1. Bank b ICC - CUSLOIMEer Accounts 12,325,087 4] 12,325,087
o Cashm hand 4,892 0 4,892
I L1 Tolal Assels 40,026,641 17,831,508 22,771,384
{ 7L e - : E
f 21 iade Payabloes IR
| JL_.F_’:|y-‘:1:§:.{l;_)£5(_'_n es and clearing house 78,759 0 78,759
’ n_Payabie against leveragoed market products 0 0
I i Payable to customeors . 11,842 054 0 11,842,054
) Current Liabitities
J 1. Statutory and requlatory dues 0 . 0

...... d ather payables 5,224,444 0 5,224,444
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Head of Account "% Value in = Hair cut/ Net Adjusted
. Pak Rupee . Adjustments Value
i, Short -tenm borowings 0 0
w. Current portion of subordinated loans 0 Q
v. Cunent portion of long term liabilities . 4] 4]
vi. Deferred Liabilities 0 0
vii. Provision for bad debts 0 0
0 0
. 0 0
2.3
1.7&}:?35[_-_[?@_: -fumm'm_; 0 0
. Staff retwement benefas 0 0
n )_l_gu_-: habilitics as porac counting prrnc‘:plos and included in the financial statements 0
bubmdumlcd Loans
+.100% of buhor(iuml(‘ﬁ |o.:_u:|_s_1.vh|t_h fulfill the conditions specified by SECP are allowed to be deducted Q [¢]
i Subordinated loans which do not fulfill the conditions specified by SECP 4] 0
L N &5 ,Tol Labitites 17,145,258 0 17,145,258
‘L o3 lRan ing Liabilities Relaling to: i ik bl it
[o3a ‘Loncvulrauon in Margin Financing
The amount calculated client-to- chient basis by which any amount receivable from any of the 0 0

__hnancees ox
32 |Conc

»d 10% of the aggiegate of amounts receivable from total financees.
ntration (a securites lending and borrowing
{The amount by which the aggregate of: 0 0
1{1) Amount deposited by the borrower with NCCPL
! () Cash margins paid and
| (m) The market value of secwiities pledged as margins exceed the 110% of the market value of shares
: iborowed

el [
33 Nel unclwwnung (,ommllmuus
{ahm the 2 of nghtissuse ¢ if the market value of securites is less than or equal to the subscription 0 0
prce,

the aggregate of:

{1) the 50% of Harcut mudtiplied by the undenatiting commitments and

(n) the value by which the undenariting commitments exceeds the market price of the securities.

I the case of rights issuse: where the market price of securities is greater than the subscription price, 5% of
e Harcut muluplicd by the net undomwiiting

i (57 ny other ca 2.5% of the net undenwriting commitments 0 0

E 34 Negatve equily of subsidiary

| Ihe amount by winch the tetal assets of the subsidiary ( excluding any amount due from the subsidiary) Q 0
exceed the total Bobilities of the subsidiary

35 loreign exchange agreements and foreign currency positions
5% of tha net position in foreign cusrency.Net position in foreign currency means the difference of total Q 0
assels denominated in foreign cuurency less total liabilities denominated in foreign currency
_|Amount Payable under REPO 0 0
Repo adjusiment

| [In the case of financieripurchaser the total amount receivable under Repo less the 110% of the market 0 0
| )V-.i(l.l(‘ af undeilying secuirites.

{In the case of financeekeller the market value of underlying securities after applying haircut less the
: itotal mnount received less value of any securites deposited as collateral by the purchaser after

Lapplying haveut Tes

vy <ash deposited by the purchaser.

rated propriclary positions
I the market value of any security is between 25% and 51% of the total proprietary positions then 5% of 0 397,698 397,694
the value of such security f the market of a security exceeds 51% of the proprietary position,then 10% of
| _ e value of such secunty
39 [Opening Positions in futures and oplions i ;
1D case of customer positions, the tolal margin requiremners in respect of open postions less the amount 0 0

ol cash deposited by the customer and the value of securites held as collaterall pledged with securities
exchange alter applyiong VaR haircuts
. In case of proprietary positions , the total maigin requirements in respect of open positions to the 0 0
e e 2XLENE N0t glicady moet

310 Ishort selll positions
1 Incase of customer positions, the market value of shares sold short in ready market on behalf of 0 0
customiers after increasing the same with the VaR based haircuts less the cash depasited by the
castomer as collateral and the value of securities held as collateral after applying VAR based Haircuts
i Incase of ;mpm,mxy positions, the market vatue of shares scld short in ready market and not yet 0 0
setted mereased by the amount of VAR based haircut less the value of securities pledged as collateral
_lofter applying haircuts,

:--‘E_ﬁ Total Ranking iabilites _ Q 397,698 397,694
2 "lliquid Capital _ P R 5B




