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Value din
Pak Rupee

Haix Cut /'
Adjustments

Head of' Account

N‘gt:‘-Adjixstez'i
. Value -

Assets’ :
Tl PrODertY & Equipment 534,450 534,450

1.2 |inangible Assets

13 Investment in Govt. Secuitios

14 linvestment in Debt Securitios

1 listed than:

1. 5% of the balsnce shealvalue in the case of tenure upto 1 year.

ii. 7.5% of the balance sheet value, in the case of tenure from 1-3 years.

1i 10% of the balance sheet value, in the cose of tenure of more than 3 years.

If unhsted than:

i 10% of the balance sheel value in the case of tenute upto 1 year.

1_12.5% of the balance sheet value, in the case of tenure from 1-3 years.

i 15% of the balance sheet value, in the case of tenure of more than 3 years.

L5 (Investment in Equily Securities

i.Iftisted 15% or VaR of each securities on the cutoff date as computed by the Securnties Exchange for 18,055,603 [¢] 18.055,603
respective securities whichever is higher.
i unlisted, 100% af cairying value. 14,896,159 14,896,159
it Subscriplion money against Investiment in IPOlGffer for Sate: Amount paid as subscription money
provided that shares have not been alioted or are not inciuded in the investments of securities broker.
1v.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze ar Pledge status as on reporting date. {July 19, 2017)

Provided that 106% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange i Clearing House against Margin Financing requirernents or pledged
n favor of Banks against Short Term financing arangements, In such cases, the haircut as provided in

: schedule fil of the Requlations in respact of investment in securities shall be applicable (August 25, 2017)
r_ 16 __[investment in subsidiarios

l

L7 fnvestment in associated companiesfundertaking
i IF listed 20% of VaR of each secuilios as computed by the Secuites Exchange for respective secuities
whichevor is higher.
i_If unlisted, 100% of net value,
1.8 Statutory orlegulatoly depasitsbasic denasits with the exchanges, clealing house of cental depository 500.000] 500,000
arany other entity.
18 aain denasits with exchange and ciearing houso
110 1Beposit with authornzed intermediany against bonowed secuntios under SLB.

AL fg{( they deposits and prepayments

112 JAcced interest, profit or mark-up on amounts placed with financial institutions or debt securities
eLe.(Nil) s
i 100% in respect of markup accrued on foans 1o direclors, subsidiaries and other related paries
L1 [Dwidends receivabies.
114 JAmounts receivable against Repo financing.
Amount paid as purchaser undes the REPO agreemnent. (Securities purchased under repo anangement
shall not be included in the mnvestments.)
AT It. Shert Term Loan To Employees: Loans are Secured and Due for iepayment within 12 months
B i Receivables othier than tade recoivables 1.735,782 1.735,782]
M6 Receivables from clearing house or securities exchange(s)
1. 100% value of claims ather than those on account of entitiernents against trading of securities in all
markets including MM gains,
L u. Receivable on entitltemonts against bading of securities in all markets including MtV gains.
b« |Receivables fram customers
{i. Incase recevables are against margin financing, the aggregate if (i) value of securities held in the
} |blocked account after applying VAR based Haircut, (ii) cash deposited as collateral by the financee (iii)
| market value of any securities deposited as collatera) after applying VaR based haircut.
1. Lower of net balance sheet value or value determined through adjustments.
il Incase receivables are against margin tading. 5% of the nel balance sheet value,
i Net amount after deducting haircut
iit. Incase receivalbes e aganst secuntios bornowings under SLB, the amount paid 1o NCCPL as
collatarat upon entenng inte conyact, F
il Netamount after deducting haricut
tv. Incase of other trade recevables nol more than § days overdue, 0% of the net balance sheet value., 763,620 0 763,620
iv. Balance sheet vatue
V. Incase of other trade receivalles ac overdue, or § days or more, the aggregale of (i) the market 761,595 625,324 625,324
value of securities purchased for customers and held in sub-accounts after applying VAR based
haircuts, (il) cash deposited as collateral by the respective customer and (i) the market value of
securities held as collateral after applying VaR based haircuts.
vi. 100% haircut in the case of amount receivable form related parties.
118 |Cash and Bank balances
1. Bank Balance-proprictary accounts 3,031 0 3,031
i Bank balance-customer accounts 6,587,551 0 6,587,551
| i, Cash in hand 25 0 2
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Value in Hair Cut/ Net Adjusted
Pak Rupee Ad:iuét:mqnts Value *

118 lotal Assels 43,837,815 18,291,715 26,035,154
2 |Liabiiities - . '

{ 21 [rade Payables
] i Payable to exchanges and clearing housoe
) . Payable against leveraqed markot products
il Payable to customers 5,917,295 0 6,917,294

22 |Current Liabilities
1. Statutory and requiatory dues
ii. Accruals and other payabies 682,318| 0 682,316
i, Short -term borowings
1v. Cument portion of subordinated loans
v. Cunrent pottion of long term liabilitics
vi. Defened Liabilities
vii. Provision for bad debts
vitl, Provision for taxation
_jix Othe liabilities as per accounting principles and included in the financial statements
&3 \Non-Current Liabiliies
i. Long-Term financing
. Long-Term financing obtained fiom financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
u_Staff retitement benefits
il Advance against sharcs for Increase in Capital of Securities broker: 100% hafcot may be allowed in
respect of advance against sharesif:
a. The existing authorized share capital allows the proposed enhanced share capital
1. Boad of Directors of the company has approved the increase in capital
¢. Relevant Regulatory approvals have been obtained
<L There is no unreasonable delay in issue of shares against advance and all regulatory requirements
relating to the increase in paid up capital have been completed.
¢, Auditor is satisfied that such advance 15 against the increase of capital.
iv. Othey liabilitias 45 per accounting principles and included in the financial statements
&% isubordinaled Loans
i. 100% of Subordinated loans wiich fulfill the conditions specified by SECP are allowed to be deducted:
The Schedute It provides that 100% haircut wil he allowed against subordinated Loans which fulfill the
conditions specilied by SECP. In this fegard. following conditions are specified,
a. Loan agreement must be executed on stamp paper and must clearly reflect the amount 1o be repaid
after 12 months of repoiting penod
1. No haitcut wilt be allowed against short tenm portion which is tepayable within next 12 months,
| C.dn case of cally repayment of loan, adjustment shall be made (o the Liquid Capital and revised Liquid
Capital statement must be submitted 1o exchange.
it. Subordinated loans which do not fuifil the conditians specified by SECP

25 Tolal Liabilites 7,599,611 0 7,599,611
3 __|Ranking Liabilities Relating to : i '
31 |Concentration in Margin Financing

The amount calculated client-lo- client basis by which any amount receivable from any of the
{ linancees exceed 10% of the fagregate of amounts receivable from total financees

f 3.2 |Concentfaﬁon in securites lending and borowing
|

{The amount by which the aggregate of:

(i) Amount deposited by the borower with NCCPL

(li) Cash margins paid and

(i) The market value of securities pledged as margins exceed the 110% of the market value of shares
borrowed

83 |Met underwriting Commitments

(a) in the case of ight issuse : i the market value of securites is less than or equal to the subscription
price;'the aggregate of:

(i) the 50% of Haircut multiplied by the underwiiling cormmitments and

(ii} the value by which the undenwiting commitments exceeds the market price of the securities.

In the case of rights issuse where the market price of securities is greater than the subscription price, 5% of
the Hairgut multiplied by the net underwriting

1(b) in anyother case - 12.5% of the net underwriling commitments

34 INegalive equity ol subsidiary
The amaunt by which the total assets of iho subsidiary ( excluding any amount due from the subsidiary)
—..iexceed the total liabilities of the subsidiary
35 Foreign exchange agreements and foreign currency positicns

5% of the net position in foreign cunency.Net position in foreign currency means the difference af total
. — |assels denominaled in foreign cuurency less tatal lisbilities denominated in foreign curency

36 |AmotntPayablé under REPO i

37 IRepo adjustment =




Schedule il
Liemeguiatoniing Ligquid Capital Statement
forthe month of 3¢-sEp-18

of Mis. Muhammad Amer Riaz Securities (Pvt) Ltd

Submission Date 15-0QCT-2018 14:39:23

Page 3 of 3
‘Value in'" I Hair'cue/ ] nee Adjusted’
* Pak Rupee Adjustments I iValue

; in the case of financiedpurchaser the total amount receivable under Repo less the 110% of the market
value of underlying securites.

In the case of financeekeller the market value of underlying securities after applying haircut less the

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

applying haircut less any cash deposited by the putchaser.

38 |Concentraled proprielary positicns

If the market value of any security is between 25% and 51% of the total proprietary positions then 5% of 0 1,498,271 1.498,271

Whe value of such security If the market of a security exceeds 51% of the proprietary position,then 10% of

the value of such security

39 |Opening Positions in futures ang options ;

1. In case of customer positions, the total margin requiremnets in respect of open postions less the amount

of cash deposited by the custormer and the value of securites held as collaterall pledged with secuiities

exchange after applyiong VaR haircuts

ii. In case of proprietary positions , the total margin requirements in respect of open positions to the

extent not already met

330 Ishort selll positions

i. Incase of custarmer pasitions, (he Market value of shares sold short in ieady market on behalf of

customers alter 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

ii. Incase of proprietory positions, the maiket value of shares sold shon in ready market and not yet

settled inceased by the amount of VAR based haircut Jess the value of securities pledged as caliateral

after applying haircuts

311 |Total Ranking Liabilites 0 1498271 1,498,271

33z LL]C}Uid Ca'pital ] iy 36,238,205 16,793,444 16,937,272




