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Hair Cut/
Adjustments

Value in
Pak Rupee

Head of Account

Net Adjusted
Value

BT ST T E LTAT
~ 2,500,000 2,500,000

1.2 ;rnta'ngible Assets

| ' lInvestment in Debt. Securities
| Iflisted tham; I e o s T e et
i. 5% 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. o
fii. 10% of the balance sheet value, in the case of tenure of more than 3 years.
If unlisted than
i 10% of the balance sheet value in the case of tenure upto 1 year.
i, 12.5% of the balance shect value, in the case of tenure from 1-3 years.
liii. 15% of the balance sheet value, in the case of tenure of more than 3 years.
15 investment in Equity Securities O Wy
li. IFlisted 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for 18,421,252 3.632.291 14,788 961
respective securities whichever is higher.
Yii. If unlisted, 100% of camying value. L il
ubscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
vided that shares have not been alloted or are not included in the investrnents of securities broker,
|v.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)
|Provided that 100% haircut shall not be applied in case of investment in those securities which are
\Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged |
lin favor of Banks against Short Term financing anangements. In such cases, the haircut as provided in [
_____schedule lll of the Regulations in respect of investment in securities sha)llﬁapglicetﬂg@ugﬁZ@?L e
1.6 [Investment in subsidiaries . et ® L e A e
| 1T llnvestment in associated Companiesiunderntaking et o L ) IR
li. I listed 20% or VaR of each securities as computed by the Securites Exchange for respective securities
\whichever is higher, T R e R A
i, If unlisted, 100% of net value. ikt )
18 [Statutory or regulatory depositsbasic depasits with the exchanges, clearing house or central depository 1,646,151 1,646 151
Sfae e S S A =l
‘Margin deposits with exchange and clearing house. = ] Y S
eposit with authorized intermediary against borowed securities under SLB.
|Other deposits and prepayments
iAccrued interest, profit or mark-up on amounts placed with financial institutions or debt securities
e, U S TR0 ST et gy e e
—___[100% in respect Df_m_af!‘m_@ﬁqﬂloa_ﬂﬂqUEQIQMLJDSJGBHQS and other related parties

L 113 Dividends receivables.
| 114 Amountsreceivable against Repo financing.
| |Amount paid as purchaser under the REPO agreement. (Securities purchased under repo arangement
| ___Ishall not be included in the investments.)

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

132,203,603 0 132 203 603

e e L

| ii. Receivables other than tade receivables
116 |Rece ables from clearing house or securities exchange(s) ; el | P}
than those on account of entitlements against trading of securities in all

L 100% value of claims other
fhebigeindngMiMeais, 0 L b Wl e
cceivable on entitlements against trading of secuiities in all markets including MtM gains.
|Receivables from customers A ey |
lI- In case receivables are against margin financing, the aggregate if (i) value of securities held in the : T 27231 . 349975 271,231
\blocked account after applying VAR based Haircut, (ii) cash deposited as collateral by the financee (jii)

/market value of any securities deposited as collateral after applying VaR based haircut.

1. Lower of net balance sheet value or value determined through adjustments.

|ii. Incase receivables are against margin trading, 5% of the net balance sheet value,

ii. Net amount after deducting 1T R T A o I T
iii. Incase receivalbes are against securities borrowings under SLB, the amount paid to NCCPL as
collateral upon entering into contract,

Jiii. Net amount after deducting haricut et et e BN Ll R
|iv. Incase of other trade receivables not more than 5 days overdue, 0% of the net balance sheet value,
|iv. Balance sheet value U0 e e : PRy e D LT e

| |v. Incase of other rade receivables are overdue, or 5 days or more, the aggregate of (i) the market | 42,553,469 7,695,077 7.695.077
\value of securities purchased for customers and held in sub-accounts after applying VAR based |
‘haircuts, (i) cash deposited as collateral by the respective customer and (iii) the market value of [
|securities held as collateral after applying VaR based haircuts, ; |

24525473 0 24525473

|vi. 100% haircut in the case of amount receivable form related parties.

| 118 \Cash and Bank balances

i- Bank Balance-pioprietory accounts SR L e e P el e N e i ) 0 1,541 421
|il. Bank balance -customer accounts e AL ¥ ErPl he e Sy e ; 21,112,819 0 21,112.819
-1 _liil. Cashinhand e e S T 66,175 0 66 175
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Hair Cut/
Adjustments
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Value

19,361,220

202.204 760
\ii. Payabie against leveraged market pioducts e L A S S - |
.. Jii. Payable to custormers e e e, e e 29,468,956 a 29,468 956
b i
atutory and regulatory dues A ST = oL LR, | ey, i
Accruals r T - 128043902 0 12,854 902
S| err i BN ol iy i i seagy | AT 22,997,273, 0 22,997,273
s A W e e | T e 0 884 498
on for taxation EEI WO o S """ 15000000 0 15,000,000
~ i lities as per accounting principles and included in the financial statements | S
2.3 on-Current Liabilities = el S B
instituion: Long term portion of financing obtained from
gamountdue againstfinancelease ~ ~ =N S
term financiny =y I RS S S ————tne b < -
benefits T W TR (N L
Advance against shares for increase in Capital of Securities broker: 100% haircut may be allowed in
liespect of advance against shares if: ‘
|a. The existing authorized share capital allows the proposed enhanced share capital [
'b. Boad of Directors of the company has approved the increase in capital
|c. Relevant Regulatory approvals have been obtained
|d. 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.
| f%ugpgr is satisfied that such advance is against the increase of capital. S N S e
‘____*,Jﬂ._gme[@ilitﬁ as per accounting principles and included in the financial statements o I v ) i R G 1)
| 24 ISubordinated Loans ) b B, e T T T "y o
i 100% of Subordinated loans which Fuifill the conditions specified by SECP are allowed to be deducted: 53,257,484 53257 484
{The Schedule Il provides that 100% haircut will be allowed against subordinated Loans which fulfill the
|conditions specified by SECP., In this regard, following conditions are specified:
a.Loan agreement must be executed on stamp paper and must clearly reflect the amount to be repaid
|after 12 months of reporting period
| 'b. No haircut will be allowed against short term portion which is fepayable within next 12 months. |
| |c. In case of early repayment of loan, adjustment shall be made to the Liquid Capital and revised Liquid |
Capital statement must be submitted to exchange. i =SSl AN 1. T | B
| (ii. Subordinated loans which 6o not fulfill the conditions specified by SECP i
|
|25 Tiotal Liabi 134,503,113 53,257 484 81245629
| ¥ Ranking Ligbilifie = G R | '
31 Concentration inMargin Financing i 2 RE
[The amount calculated Client-to- client basis by which any amount receivable from any of the 305,658 305.658 305658
L glpancees e&eeQﬂ%,@ngmegg.@t_a_momtéﬁeﬂ@blg_rr_t?msm_al financees. !

- ¥ @@ncentation in securites lending and borowing

j'rie amount by which the aggregate of: |
| "{i) Amount deposited by the bomower with NCCPL
(i) Cash margins paid and
i(iii) The market value of securiti
_____borrowed :

es pledged as margins exceed the 110% of the market value of shares

| 3% |Netunderwriting Commitments

, (a) in the case of right issuse :
|price; the aggregate of:

(i) the 50% of Haircut multiplied by the underwriting commitments and
|(it) the value by which the underwriting commitments exceeds

if the market value of securites is less than or equal to the subscription I e i i

[the Haircut multiplied by the net Undewniting _ _ ~ . _ ) 2
eopii ,@)iLa,n)f,Ot@.@eizﬁmgmﬁwﬁmwm@_ﬂs,i_ T T
34 Negative equity of subsidiary U

[The amount by which the total assets of the subsidiary

(excluding anﬁﬁ?wﬁﬁﬁo?tﬁgkugsid?ad'i'_ == F
___ |exceed the total liabilities of the subsidia

35 [Foreign exchange agreements and foreign cumency positions
5% of the net position in foreign curency,Net position in foieign cumency means the difforence of tota] ‘ L e
—_____|assets denominated in foreign cuurenc less total liabilities denominated in foreign SO S I o .
— 38 |Amount Payable under REPO 1 B = — - = e e R
37__|Repo adjustment _
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~ [inthe case of financierpurchaser the total amount receivable under Repo less the 110% of the market
| \value of underlying securites. ‘
Inthe case of financeeiseller the market value of underlying securities after applying haiicut less the
| total amount received ,less value of any securites deposited as collateral Dy the purchaser after
. |applying h?yrsuuess,agy@h@po_site@xm_eg@ﬁas_en e
38 Concentrated proprietary positions (s

If the market value of any security is between 25% and 51% of the total proprietary positions then 5% of i 539,643 539.643
[the value of such security If the market of a security exceeds 51% of the proprietary position,then 10% of

539 643

———{the value of such secuiit S . T
39 Opening Positions nd optio ' e et H
i, In case of customer P e total maigin requiremnets in respect of open postions less the amount
|of Ccash deposited by the customer and the value of securites held as collaterall pledged with securities
lexchange after applyiong VaR haircuts = L e T T =
ii.Incase of proprietary positions , the total margin requirements in respect of open positions to the
_____extent not already met == =N UTT.  W P
3.10 [Short selll positions o= AR el I TR RN e i
li. Incase of custormner positions, the market value of shares sold shomeady market on benalf of
Clustomers after increasing the same with the VaR based haircuts less the cash deposited by the
stomer as collateral and the value of securities held as collateral after applying VAR based Haircuts | - =
ncase of proprietory positions, the market value of shares sold short in ready market and not yet
ttled increased by the amount of VAR based haircut less the value of securities pledged as collateral
after applying haiicuts. o - e Pl AR
1_3__- 11 |Total Ranking Liabilites 845,301 845301 845301
> [liquid Capitalie L g SRR




