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Value in Hair Cut/

Adjustments

Net Adjusted

Pak Rupee Value

\sseteil e
operty & Equipmen
ngible Assets o
siment in Govt. Securities
vsiment in Debl. Securities
Isted than:
f the balance sheet value in the case of tenure upto 1 year.
of the balance sheet value, inthe case of lenure from 1-3years.
U% of the balance sheet value, in the case of tenure of more than-3 years.
I unlisted than:

’ of the balance sheet value in the case of tenure upto 1 year. .
' 5% of the balance sheet value, in the case of tenure from 1-3 years.
0 uf the balance sheet value, in the case of tenure of more than 3 years. ——eae o b )
wstment in Equity Securities ) 1
I"ted 15% or VaR of each securities on the culoff date as computed by the Securities Exchange for | 35,895,175 6.961,360 28,933,815
" Clive securities whichever is higher. I
unlisted, 100% of canying value. ke -
iLseription money against Investment in IPOloffer for Sale: Amount paid as subscription money
/ded that shares have not been alloted or are not included in the investments of securities broker,
Haircut shall be applied to Value of Investment in any asset including shares of listed securities
it are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)
vided that 100% haircut shall not be applied in case of investment in those securities which are
dged in favor of Stock Exchange I Clearing House against Margin Financing requirements or pledged
avor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
lule 1l of the Regulations in respect of [gvegl,me_miﬁrﬁeﬁcﬂ!iesﬁsnal[pe applicable (August 25, 2017)
stment in subsidiaries -

ostment in associaled companiesiundertaking = )
" livted 20% or VaR of each securities as computed by the Securites Exchange for respective securities
icheverishigher. B o |
unlisted, 100% of net value. - EE : %3
lutory or regulatory depositsbasic deposits with the exchanges, clearing house or central depository 13,404,150 13,404,150
nyotherentity, MR
I'n deposits with exchange and clearing house.

- 8,010,878

B S 3445000

B B - = 3 26,239,795 0 26,239 795
posit with authorized Intermediary against borrowed securities under SLB. | I
e deposits and prepayments L Sl | 1,386,875 1,386,875
lued interest, profit or mark-up on amounts placed with financial institutions or debt securities
i
vinrespect of markup accrued on loans to directors, subsidiaries and other related parties | |
dands receivables. | | | 1
tunts recelvable against Repo financing. |
1ount paid as purchaser under the REPO agreement. (Securities purchased under repo arangement |
0t be included in the investments.) h
t Term Loan To Employees: Loans are Secured and Due for repayment within 12 months
civables other than trade receivables 1,194,239 1,194,239

% value of claims other than those on account of entitlements against trading of securities in all
kets including MtM gains

sivable on entitlements against trading of securities in all markets including MtM gains. 11,691,320 0

~ivables from clearing house or securilies exchange(s)

1,691,320
ivables from customers B R |
15e receivables are against margin financing, the aggregate if (i) value of securities held in the |
tedaccount after applying VAR based Haircut, (i) cash deposited as collateral by the financee (i)
Fet value of any securities deposited as collateral after applying VaR based haircut,
er of net balance sheet value or value determined through adjustments
Ise receivables are against margin trading, 5% of the net balance sheet value
el amount after deducting haircut ' 3
nrase receivalbes are against securities borrowings under SLB, the amount paid to NCCPL as
lateral upon entering into contract,
‘et amount after deducting haricut |
Incase of other trigde receivables not more than 5 days overdue, 0% of the net balance sheet value 6.880,692 0 6,880,692
Balance sheet value : e 1 i
Incase of other frade recelvables are overdue, or 5 days or more, the aggregate of () the market 142,868,102 81,290,692 81,290.692
I of securities purchased for customers and held in sub-accounts after applying VAR based |
ricuts, (i) cash deposited as collateral by the respective customer and (i) the market value of ‘
“uities held as collateral after applying VaR based haircuts, e S (N
7 haircutin the 9@,S,E_Qf_aTQUW__'QC?LVE_D'_Q.folmJGLﬂ_led,Ra"i_QS S — -
and Bank balances |
Balance-proprietory accounts e —~— e LB220NE 0 1.922.919
ank balance-customer accounts | 17,026,511 0 17,026,511
ish in‘hand 95.819 0 95819
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Hal Agse{g 260,061,473 115,693,192 164,081,563
iabililies” il i g i
ade aLabIes B Phs I | ‘
l’u ible to exchanges and clearmg house 384 by | 9,539,795 0 9,539,795
yable against ieve(ageg! ‘market products ] | | ;
i !‘ ycmle to customers . s - | 35,417,831, 0 35,417,831
urrent Liabilities )
stalutory and legulalcuy dues BN
Acciuals and other payables iy R L S —— ]
Short-term bomowings e o | 2,780,342 i 2,780,342
Curent portion of subordinated loans ¥ o e o ‘777 | ‘
Curent portion of long term liabilities 1_ | |
Diterred Liabllities . S L .
VI" vision for bad debts . R . t
L Provision for taxation < tmac s = 24,320,471 0 24,320,471
Jihet liabilities as per accounting principles and included in the financial statements o 3,297,434, 0 3,297,434,
3 lon-Current Liabilities N
Long-Term financing
1 Long<Term financing obtained from financial instituion: Long term portion of financing obtained from
‘J financial institution including amount due against finance lease | |
Other long-term financing | o | (I
Staff ietiiement benefits I I ;
Aclvance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed in | |
cspect of advance against shares if; | ‘
Ihe existing authorized share capital allows the proposed enhanced share capital
Boad of Directors of the company has approved the increase in capital
Relevant Regulatory approvals have been obtained
I Thene s no unreasonable delay in issue of shares against advance and all regulatory requirements
clati 'y to the increase in paid up capital have been completed.
Al 'o' is satlsﬂed that such advance is against the increase of capital.
as per accounting principles and included in the financial statements 0 .
1 A srdinated Loans -
of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted: |
-hedule 1l provides that 100% haircut will be allowed against subordinated Loans which fulfill the |
L3 e nmns specified by SECP. In this regard, following conditions are specified: | |
- 1. Loan Agreement must be executed on stamp paper and must clearly reflect the amount to be repaid |
3 ‘If 112 rhonths of reporting period
i Mo naircut will be allowed against short term portion which is repayable within next 12 months.
. 3 In “ask of early repayment of loan, adjustment shall be made to the Liquid Capital and revised Liquid
E' m {al statement must be submitted to exchange,
3 Sul n)\dinated loans which do not fulfill the conditions specified by SECP
-3 . | |
. ; nal Liabilites o S i | 75,366,873 0 75,355,873
: 3 anklng Liabililies Relating fo A S e i = :
&1 oncentration in Margin Financing S |
& anj »unt calculated client-1o- client basis by which any amount receivable from any of the 1 |
ancbes exceed 10% of the aggregate of amounts receivable from total financees. | |
~entration in securiles lending and borrowing

rmount by which the aggregate of:
Arnount deposited by the borower with NCCPL
ash margins paid and
iy The market value of securities pledged as margins exceed the 110% of the market value of shares
oprowed ot
L3 Net undenwriting Comm itments e Lid !
() in'the case of right issuse : if the market value of securites Is less than or equal to the subscription
dice the aggregate of:
}ithe 0% of Haircut multiplied by the undemwriting commitments and
© valae by which the underwriting commitments exceeds the market price of the securities. |
-ase of rights issuse where the market price of securities is greater than the subscription price, 5% of
e HajCuf mulhphetl by the net underwriting
th} i any other case : 12,5% of the net underwriting commitments
leyative equity of subsidiary
mount by which the total assets of the subsidiary ( excluding any amount due from the subsidiary)
xbed the total liabilities of the subsidiary
in g 1 exchange agreements and forelg currency positions

 the net position in foreign curency.Net position in foreign curency means the difference of lotal
i¥ets denominated in foreign cuurency less total liabilities denominated in foreign cumrency
Amount Payable undet REPO

5.1 Pepo adjusiment 2 ) - | o | , | ) |
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fth
he value of such security If the market of a security exceeds 51% of the proprietary position, then 10% of

y Ine s of proprietory positions, the market value of shares sold short in ready market and not yet
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1 1he case of financiepurchaser the total amount receivable under Repo less the 110% of the market
tlue of underlying sécurites.
1 Ihe caseof financeeseller the market value of underlying securities after applying haircul less the

total amount received less value of any securites deposited as collateral by the purchaser after
1pplying haircut less any cash deposited by the purchaser.

oncenlrated proprietary positions N S | - |
market value of any security is between 25% and 51% of the total proprietary positions then 5% of | 803,750| 803,750 803.750

12 vialue of such securit " e T
)pwmg | Positions in futures and optiol 1% G e i 1
a5 of custormer posltions the total malgln requiremne!s Inrespectofopen posuons less the amount 10,132,565| 10,132,565 10,132,565
h deposited by the customer and the value of securites held as collaterall pledged with securities
ye after applyiong VaR haircuts
2 Of proprietary positions , the total margln requuemems in respect of open positions to the
ot akeady met ST CE S | R
1" selll positions — I
“ose of customer positions, the market value of shares sold short in ready market on behalf of
mers after increasing the same with the VaR based haircuts less the cash deposited by the | |
e as collateral and the value of securities held as collateral after applying VAR based Haircuts |

"

Hiedincreased by the amount of VAR based haircul less the value of secuiities pledged as collateral
I1er applying haircuts e : | | ! )
olal Ranking Liabilites 10.936.315 10,936,315 10,936,315

- 77,789,375
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