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Head of Account Value in Haixr Cut/ Net Adjusted
Pak Rupee Adjustments Value
1 Assels
1.1 Property & Equipmem 10,003,872 10,003,872
1.2 Intangible Assets 45,073.830 45,073,830
1.3 Investment in Govl. Securities (150,000°99) 0 0
14 linvestment in Debt. Securities
If listed than:
1. 5% of the balance sheot value in the case of tenure upto 1 year. 0 0
ii. 1.5% of the balance sheet value, in the case of tenure from 1-3 years, 0 0 o
iii. 10% of the balance sheet value, in the case of tenure of more than 3 years. 0 0 e
If unlisted than:
i. 10% of the balance sheet value in the case of tenure upto 1 year, 0 0 B
11, 12.5% of the balance sheet value, in the case of tenure from 1-3 years. 0 0 |
iii. 15% of the balance sheet value, in the case of tenure of more than 3 years. 0 0
15 llnvestment in Equity Securities !
i. Iflisted 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for 103,087,006 16,470,647, 86,616 35¢
respective securities whichever is higher.
ii. If unlisted, 100% of carying value. 0 0 o
1.6 ‘avestment in subsidianes 0 0 -
1.7 wvestment in associated companiesiundertaking N
T If listed 20% or VaR of each securities as computed by the Securites Fxchange forrespective secunties 0 0
whichever is higher.
il IT unlisted, 100% of net value, 0 0 _
18 [Statutory orregulatory depositsbasic deposits with the exchanges, clearing house or central depository 606,529 606,529
or any other entity.
1.9 Margin deposits with exchange and clearing house. 30,641,955 0 30,641,955
1.10 Deposit with authorized intermediary against borowed securities under SLB, 0 0
1.1 Other deposits and prepayments 281,980 281,980
112 |Accrued interest, profit or mark-up on amounts placed with financial institutions or debt securnties 0 0
etc.(Nil)
100% in respect of markup accrued on loans to directors, subsiciaries and other related parties 0 [¢]
1.13 Dividends receivables. 0 0 -
1.14 Amountsreceivable against Repo financing. 0 0
Amount paid as purchaser under the REPO agreement. (Securities purchased under repo anangement
shall not be included in the investments.)
1.15 Receivables ather than trade receivables 0 0 B
116 |Receivables from clearing house or securities exchange(s)
1. 100% value of claims other than those on account of entitlerments against trading of seguritics in all 0 0
markets including MtM gains.
ii. Receivable on entitlements against tading of securities in all markets including MM gains 6,181,390 0 6,181 3ed
117 |Receivables from customers
i.In case receivables are against margin financing, the aggregate if (i) value of secunties held in the 0 0
blocked account after applying VAR based Haircut, (i) cash deposited as collateral by the finangge (i)
market value of any securities deposited as collateral after applying VaR based haircut.
L. Lower of net balance sheet value or value determined through adjustments.
ii. Incase receivables are against margin tading, 5% of the net balance sheet value, 0 0
ii. Net amount after deducting haircut ) o
iii. Incase receivalbes are against securities borrowings under SLB, the amount paid to NCCPL as 0 0
=ollateral upon entering into contract,
i. Net amount after deducting harcut "y
iv. Incase of other trade receivables not more than § days overdue, 0% of the net balance sheet value, 0 0
iv. Balance sheet value o L
v. Incase of other trade receivables are overdue, or 5 days or more, the aggregate of (i) the market 94,999,253 57,502,098 57,502,094
value of securitigs purchased for customers and held in sub-accounts after applying VAR based
haircuts, (i) cash deposited as collateral by the respective customer and (i) the market value ot
securnties held as collateral after applying VaR based hancuts. - e —
vi. 100% haircut in the case of amount receivable form related parties. 0 _ o -
118 |Cash and Bank balances
i. Bank Balance-proprietory accounts 6,522 771 0 6,522,771
ii. Bank balance-custamer accounts 113805869 0| 113.805 861
iii. Cash in hand 2846 0 2 846
119 [Total Assets 411,207,301 129,938,956 301,273,28¢
Z Liabilities N
21 |lrade Payables
i. Payable to exchanges and clearing house 0 0 7i
ii. Payable aqgainst leveraged market products 8] 0]
iii. Payable to customers 113,201,659 of 113,201 65¢
22 |Curent Liabilities
. Statutory and requlatory dues 0 0 _
ii. Accruals and other payables 23,914,063 0 23914 96
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iii. Short-term borowings 0 0
iv. Curent portion of subordinated loans o 0 -
v. Cunent portion of long term liabilities 0 0
vi. Deferred Liabilities 0 0
vii. Provision for bad debts 0 SO | e o
viii. Provision for taxation 0 0] o
ix. Other hiabilities as per accounting punciples and included in the inancial staterments 0 s e
23 |Non-Current Liabilities o
i. Long-Term financing 0 — o hﬁ o
ii. Staff retrement benefits 0 0
iii. Other liabilities as per accounting principles and included in the financial statements 0 0
24 |Subordinated Loans
1.100% of Subordinated loans which Tulfill the conditions specified by SECP are allowed o be deducted 38,200,000 38,200,000
il. Subordinated loans which do not fulfill the conditions specified by SECP 0 0
2.5 Total Liabilites 175,316,622 38,200,000, 137,116, 62:
3 Ranking Liabilities Relating to :
31 |Concentration in Margin Financing |
1 e amount calculated client-to- client basis by which any amount receivable frorm any ol the
nancees exceed 10% of the aqggregate of amounts receivable from total financees. e
32 [Concentation in securites lending and borrowing
The amount by which the aggregate of:
(i) 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
bonowed
33 INet underwriting Commitments i -
(a) in the case of right issuse : if the market value of securites is less than of equal to the subscnption
price;
the aggregate of:
(i) the 50% of Haircut multiplied by the underwiiting commitments and
(i) the value by which the underwriting commitments exceeds the market price of the securntics.
In the case of rights issuse where the market price of secunties is greater than the subscription pnce, 5% of
the Hawrcut multiphied by the net underwnting —
(b) in any other case : 12.5% of the net undenwiting commitments o
34 INegalive equily of subsidiary B S
The amount by which the total assets of the subsidiary ( excluding any amount due fromthe subsidiary)
exceed the total liabilities of the subsidiary o
3.5 Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign cunency |
3.6 Amount Payable under REPO _ _ . S
37 |Repo adjustment -
In the case of financierpurchaser the total amount receivable under Repo less the 110% of the market
value of underlying securites,
In the case of financeelseller the market value of underlying securities after applying haicut less the
total amount received less value of any securites deposited as collateral by the purchaser after
applying haicut less any cash deposited by the purchaser.
34 concentrated proprietary positions I | R | S | L8
If the market value of any security is between 25% and 51% of the total propoetary positions then 6% of
the value of such security .If the markel of a securily exceeds 51% ol the proprietary position,then 10% ol
the value of such security
39 |Opening Positions in futures and options
i. In case of customer positions, the total margin requiremnets in respect of open postions loss the amount
of cash deposited by the customer and the value of securites held as collateral pledged with securities
exchange after applyiong VaR haircuts =
i Incase of proprietary positions , the total rmargin requirerments in respect of open positions to the
extent not alieady met
310 |Short selll positions
i. Incase of customer positions, the market value of shares sold short in ready market on behall of [ o
customers after increasing the same with the VaR based hancuts less the cash deposited by the
customer as collateral and the value of securities held as collateral after applying VAR based Harcuts |
il Incase of proprietory positions, the market value of sharos sold short in ready market and not yot
settled increased by the amount of VAR based haircut less the value of securities pledged as collateral
after applying haucuts.
311 |Total Ranking Liabilites 0 0
32 235,890,679 91,738,956 164,156,664




