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Head of Account Value in Hair Cut/ Net Adjusted
Pak Rupee Adjustments Value
1 Assets
1.1 Property & Equipment 11,461,472 11,461,472
1.2 Intangible Assets 29,044 300 29,044 300 I
1.3 Investment in Govt. Securities 0 ) 0 T
14 linvestment in Debt. Securities B B B N
If listed than:
i f the bal et value in the case of tenure upto 1 year, B ___4_ _777 B al 0]
LI5% of the balance sheet value, in the case of tenure from 1-3 years. - E R u, 0|
of the balance sheet value, in the case of tenure of more than 3 years. » _ o a -
nlisted than:
- of the balance sheet value in the case of tenure upto 1 year. Q] 0 o
% of the balance sheet value, in the case of tenure from 1-3 years, 0 0
. 15% of the balance sheet value, in the case of tenure of more than 3 years. -~ -0 7@_ _ — ]
1.5 Investment in Equity Securities
. Iflisted 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for 85471743 13935473 71536 27(
respective secunties whichever is higher. o
f y wrying value. 0] B 4] o
16 tin subsichanes _of 0 .
1.7 stment in associated companiesiundertaking :r .
% or VaR of each securities as computed by the Secuntes Exchange for respective secuntios 0] - o
ef is higher, |
. of 1 D o e
18 tory ofregulatory depositsbasic deposits with the exchanges, clearing house or central depository 5094 797 5.094 ?u?"
y other entity el Ul | -
1.9 Margin deposits vaith exchange and clearing house. 38460423 i O 35490420
1.10 Deposit with authorized intermediary against borowed securities under SLB. ) e oo Bl -
1.11 Other deposits and prepayments 386,146 386, MG] B
112 Accrued ' or mark-up on amounts placed with financial institutions or debt secunties 0 0l
—— 4 — e —
e ~up accrued on loans to directors, subsidiaries and other related parties 0, L] o
v 1ds tecewables o PR ||
Amountsrecevable against Repo financing. liT‘ UI
An 1 4§ “aserunder the REPO agreement. (Securities purchased under repo anangement |
t be in conthe investments.) - SEESESETES . = =
1.15 than trade receivables 9 S 0 B ) .
1.6 ' clearing house or securities exchange(s) —
's uther than those on account of entitlements against trading of secugyties in all 0 “i
1A gains, B : 2
ciments against trading of securities in all markets including MM gains. 7,997.990] 0 7,997 .99¢
117 “uslomers | B | o
© against margin financing, the aggregate if (i) value of secunties held in the 0 0
! alter applying VAR based Haircut, (i) cash deposited as collateral by the hmncee (i)
vnties deposited as collateral after applying VaR based haircut.
e eet value or value determined through adjustments.
Inc ase « o against margin trading, 5% of the net balance sheet value. 0 0
rdeducting haircut e e
11 against securities borowings under SLB, the amount paid to NCCPL as 0 0
tal up el o mlo contract, |
lucting haricut N S -
rroceivables not more than 5 days overdue, 0% of the net balance sheet value, 0 W
ieceivables are overdue, or 5 days or more, the aggregate of (1) the market 77.014.452] T 56,667 65 56 657 659
valuo of 1 hased for customers and held in sub-accounts after applying VAR based
hai & [ P “ted as collateral by the respective customer and (i) the market value of |
Ha L b reial after applying VaR based haircuts, R J ~ o
Jvi. 1 e of amount receivable form related parties, . a - !.J: B o
LIB  |Cash and nces
Bank | Loy accounts : 75‘3,,""-‘2.8:*,7,7 777___- - ‘-)E- ) 76 314 28
ik | cr accounts 84,862 556 o L 84,862 556
Jiie. 2,846 0] - 2,840
119 [Total A 416.141,008] 116579841 335862021
2 L1 [ ) ‘l -
2.1 Trovet — -
i !  and clearing house ) 0 o - 3 f
il ; riged market products 0 0 R 3
| B 84,762.074] o 84762 074 :
2.2 ( N o il
12 dues 0 0 | IE
[ bles 24,275 405] o ¥ if
(3] | 511
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xS of Account Value in Hair Cut/ Net Adjusted
= Pak Rupee Adjustments Value
. —
1Y =
0
v y Q
vl P genes 0
v £20u _ o o0 : =
B = accounting principles and included in the financial statements o 0 0|
23
=T T n
= - . _ = u;
_E * accounting principles and included in the financial statements 0] -
24 [
& ‘wans which fulfill the conditions specified by SECP are allowed (o be deducted 38,200,000 38‘20_0‘0_00
+ wihich do not fulfill the conditions specified by SECP 0 0
25 ¢ - 147,237,479 38,200,000 109 037 474
3 elating to :
31 gin Financing )
cnt-1c- client basis by which any amount receivable from any of the
the aqareqate of amounts receivable from total financecs. | N S
32 urites lending and borrowing |
o agqgreqate of:
¢ the horower with NCCPL ‘
nd
" secunties pledged as margins exceed the 110% of the market value of sharcs
33 . nmetmaents | B
g S S - -
© il the market value of secuntes is less than or equal ta the subscrption |
vl by the underwriting commitments and |
¢ undenariting commitments exceeds the market price of the secunties.
| @ where the market price of securities is greater than the subscription price, 5% of
[ the net underwnting _ —
% of the net underwriting commitments . - -
34 " subsidiary B ] o |
e total assets of the subsidiary ( excluding any amount due from the subsidiary)
s ol the subsidiary — —
3.5 Jrecrnents and foreign currency positions
foreign curency.Net position in foreign curency means the difference of total
i coorency less total liabilities denominated in foreign curency
3.6 il I = e
37| b |
l Jichasor the total amount receivable under Repo less the 110% of the market [
nLes.
| " ¢ oreller the market value of underlying securities after applying haircut less the
less value of any securites deposited as collateral by the purchaser after
cash deposited by the purchaser.
38 tary Dosilions — — = —
'y is between 25% and 51% of the total proprietary positions then 5% of |
I market of a security exceeds 51% of the proprietary position,then 10% of
3.9 utures and options
tiors the total margin requiremnets in respect of open postions loss the amount |
custamer and the value of secuntes held as collateral pledged with secunties
‘ 1 VaR haircuts S - S— —
‘ oty the total margin requirements in lespect of open positions Lo the
3.10 T ] - —
rmarket value of shares sold short in ready market on behalf of
ne with the VaR based haircuts less the cash deposited by the
1 lue of securities held as collateral after applying VAR based Haircuts o o ~ _
‘e market value of shares sold short in ready market and not yet
oI VAR based haircut less the value of securities pledged as collateral
31 o/ 0
32 268,903,529, 78,379,841 226,824 547
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