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Head of Account Value in

Pak Rupee

Hair Cut/
Adjustments

Net Adjusted
Value

534,450 534.450)

____ woestment i Govt. Securities
Tlnvu:,(mg!_u in Debt. Secun

It listed than:. -

1 5% of the balance sheet value in the

it 75% of the balince shoeet vily

[ 10 of the balance sheot value,

Ifunhisted than o )

't 0% of the balanee s'hm!t_ V{lf‘_](!_'ﬂ'lﬂ[h‘l?‘_ s

ju 12 5% af the t sheet value, in the case of tenue from 1-3 years.

o dw 15% of thae e sheet vajue, m the case of tenure of mote than 3 years.

L9 fnvestment in Lauity Securities
{11 listeed 15% or VaR of cach secuiitics on the Gutoff date as computed by the Securities Exchange for 10,754,907 1,613,238 9141671
jf.:-,pr-_ulw_(.\ secunties whichever is higher,

{ u At undsted, 100% of canying value. 14,895,159 14,896,159

E {m.Subscnption money against Investment in IPOMffer for Sale: Amount paid as subscription money

! wawseted that een alloted or are not included in the investrments of securities broker.

J L+ 100% Hane:

i

|

i

ase of tenure upto 1 year.
2 of tenure from 1-3 vears
of tenure of more than 3 years

)f tenuie upto 1 yeat, —

10 Value of Investrnent in any asset including shares of listed securities

{that ate in Block, Freeze or Pledge status as on feporting date. (July 19, 2017}

{Provided that 100% haircut shall not be applied in case of investment in those securities which are

jimedged n favor of Stock Exchange | Cleadng House against Margin Financing requirements or pledged

1 favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
_iseheduie I of the Requiations in respect of investment in securities shall be applicable (August 25, 2017)
G [investmentin subsidianics
TP v nentin associaled companiesiundertaking
b 1 isted 20% of VaR of each secunties as computed by the Securites Exchange for respective securitias
y gu-.'.'m;_!_un.'ugm tigpher i
it ur L] 2 0f net value.
i Statutony o oguiatory depositsDane depasits with the exchanges, cleaning house or central depository 500,000 500.000]
_orany ather enti

|
[ T8 Mangin de Yosits vaith exchange and cleaiing house.

| W0 jDepout v Lermediary against borewed securities under SLB.
i

|

i

L1 Ait Jthoer deposits .'ih(l_pmj}gl_iimgr“l\;_ e
118 IACeiued interest, protit or mak-up on amounts placed with financial institutions or debt securties
ety _

005 espect o

wkup scciued on loans o directars, subsidianes and other related parties

o ._:Dv.'uj:)rl(l}‘n;r_ Hviabal B S Sl |
o1 'f\muume. recevable dgamst Repo financmg

|Amaunt paid as purchaser under the REPO agreement. (Securities purchased under repo arangement
- shall not be mcluded n the mvestiments.)
114 1 Short Tenn Loan To Employoes: Loans are Secured and Due for repayment within 12 months

ables ofhor than Uade recevablos 1,273,660 1,273,660

. Recew: e |

E 1.6 {Receivablos from clearing house or securitios exchange(s)
|
]

}:. 100% value of Claims othar thin those on account of entitiements against trading of securities in all
raakets incluchng Met gains.
H NG

S B S PN

2vable on entittements against trading of securities in all rarkets including MiM gains.
¢ *s from customers

!1 In case recovables are a9ainst margin financing, the aggregate if (i) value of securnities held in the
fbmr:km: account after applying VAR based Haircut, (i) cash deposited as collateral by the financee (jii)
imarket value of any securities deposited as collateral after applying VaR based haircut.

¢ Lower of net batance shaet value or value determined through adjustments.

(e Inease ieeovables are against margin tading, 5% of the net balance sheet value.

|1 Net amount after deducting haircut

i Incase recevalbes are dgainst secunties borowings under SLB, the amount paid to NCCPL as
collateral upon entering into contiact,

ji Net amount afte deducting haricut
{r-Incase of other uade recewables not more than 5 days overdue, 0% of the net balance sheet value. 472,972 ] 472,877
iv. B, nee sheot value

v Inease of other rade recevables are overdue, o § days ar more, the aggregate of (i) the market 1.358.156 985,241 985.241
value of secunties puichased for customer and held in sub-accounts after applying VAR based
Jll.lmtmﬁ, (i) cash doposited as coltateral by the respective customer and (iii) the market value of
ues held as collatetal after applymg VaRk based haircuts.

. 100% haweut i the case of amount recevable form related parties.

LI 1Eash and Bank batances
I {inﬁi@_[iq_{un

v
=

FOPRELOry accounts 4,526,954 0 4.526,954
1. Bank batanc ISLOMEer accounts 16,168.422 0 16.,168,42

__im Cashin hand - 2,074 0 2,074
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Head of Account

Value in
Pak Rupee

Hair Cut/
Adjustments

Net Adjusted
Value

B Tatal Assoels 50,487,754 19,802,746 31.297.334]
ILiabililies

1 Payable te exchanges and clearing house 4,597,271 0 4,597,271

n Payable against leveraged market products

. Payablo e omers 10,164,354 0 10,164.354]

Current Liabilitios

1 Sl._niumr\,' and tequlatory dues

i_Accruals and other payables 300,254 0

W Shor-teim borowings o
v Current porton of subordinated loans

t v Cunent portion of long 1em habilives

i v Doetepoed L

Provision for b

et Provision X< s

e Jix_Other abithties as per accounting prnciples and included in the financial staternents

23N ‘urient Liabibties

ong-Term linancing

a. Long - Term financing obtained from financiat instituion: Long term portion of financing obtained flom
2 fimanaial nstitution ncluding amount due against finance lease

it retrement benelits

w Advance aganst shares for Increase in Capital of Securities broker: 100% haircut may be allowed in

respect of advance agamst shares if:

a. Jhe easting authonzed share capital allows the proposed enhanced share capital

b Boad of Decctors of the campany has approved the increase in capital

| . Retevant Regulatory approvals have been obtained

d. There is no unieasonable defay in issue of shares against advance and all requlatory requirements

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

o, Auditor 15 satisfied that such advance is against the increase of capital.

_ e Othat kabilmes as per accounting principtes and included in the financial statements
24 ASubordinated Loans

1. 100% of Subordinated ans which fulfill the conditions specified by SECP ate allowed to be deducted:

i The: Schedute I provides that 100% harcut will be altowed against subordinated Loans which fulfill the

| condiions specified by SCCP. In this regard, following conditions are specified:

a. Loan agreerment must be executed on stamp paper and must clearly reflect the amount to be repaid

afted 17 months of ieporting period |

b No hancut will be allowed against shart term portion which is repayable within next 12 montns.

¢ In case of eardy iepayment of loan, adjustment shall be made to the Liquid Capital and revised Liquid

| Ca !statement must be submitted to exchange.

| 1. Subordinated toans which do not fulfill the conditions specified by SECP

24 Total Liabiies 15.061.879; 0 15.061.879

_IRanking Liabilities Relating to :
{Concantration n Margin Financing
The amount calculated client-10- client basis by which any amount receivable from any of the
1 ad 10% of the aggregate of amountsreceivable from total financees.
Concenvtalion in secwites lending and borrowing
The amount by which the aggregate of:
{1} Amount deposited by the borower with NCCPL
(1) Cash margins paid and
(i) The market value of securities pledged as margins exceed the 110% of the market value of shares
borowed
Net underwriting Commiiments
(&} m the case of nght issuse ; if the market value of securites is less than or equal to the subscription
pree, the agagieqgate of:
(1) the: 50% of Harcut multiplied by the undenwriting commitments and
() the vidue by which the undemriting commitments exceeds the market price of the securities.
In the case of nghts issuse where the market price of securities is greater than the subscription price, 5% of
the Harcul muluphed by the net undenwriting
(L) nany other ¢ : 12.5% af the net underwriting commiumnents
Negative cquity of subsidiary
the amaunt by wiich the total assets of the subsidiary ( excluding any amount due from the subsidiary)
_jexceaed the total habilities of the subsidiary
Foreign exchange agreements and foreign currency positions
% 0f the nuet position in foreign cure Net position in foreign curency means the difference of total
assuts donominated in foreign cuurency less total liabilities denominated in foreign curency
_|Amount Pa 2 under REPO
lepo adustment
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\ Head of Account

Value in
Pak Rupee

Hair cut/
Adjustments

Net Adjusted
Value

value of undaerlying secuntes
In the case of inanceeseller the market value of underlying securities after applying haircut less the
total aumount receved less value of any securites deposited as collateral by the purchaser after
_tappiying haircut less any cash deposited by the purchaser.
48 IConcentrated propriclary positions

l T o the case of Tmancenpurchaser the tatal amount receivable under Repo less the 110% of the market
]
i
|
|

I the market value of any security s between 25% and 51% of the total proprietary positions then 5% of 0 925,876 925,874
the value of such secunty If the market of a security exceeds 51% of the proprietary position,then 10% of
‘,l!l'(;'v.‘lim- at such secunty
¢+ 49 10pening Positions in futures and oplions
§ 1t In case of customer positions, the total margin requiremnets in respect of open postions less the amount
! jol cash deposited by the customer and the value of securites held as collaterall pledged with securities
{exchange after applyiong YaR haircuts
1 ::: Incase of proprictary positions, the total margin requirements in respect of open positions to the
szx[vnr not already met
310 IShart selll positions.
- Incase of customer posittons, the maiket value of shares sold short in ready market an behalf of
[Customers after ncreasing the same with the VaR based hajrcuts less the cash deposited by the
:z,mmm_(' as coltateral and the value of securities held as collateral after applying VAR based Haitcuts
¢ Incase of propetary positions, the market value of shares sold short in ready market and nat yet
jsettled ncreased by the amaount of VAR based haircut less the value of securities pledged as collateral
___._lafter applying hairculs.
31 lotal Ranking Liabilites 0 925876 - 925876
73 1.’_ §Liqi1§d Capital 35,425,875 18,876,870 15,309,57




