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Fage 1 a3
Head of Account Value in Hair cut/ Het| Adjusted
Pak Rupee Adjustments |Valua
1.2 Intangible Asets g 2,500, UDD
13 lewestmeent in Govt, Securities ! - -
L4 nwestment in Debt Sccourities Al h; X
|IF listed than: 3 ¥ -
|1 5% of the balance sheet value in Lhi case of lenune: |,.|J'.|l|:;-_1._;-|l|_,._ i R e | Bhilh
| |ii. 7.5% of the balance sheet value, in the case of Terune frorm 1-3 -,-p-us | id
i |1, 10 of the balance sheet value, in the: case of tonune of mone than 3 WEQS | - 3 ]
- W unlisted than: _ y Ees [
| L 10% af Lthe h'tlamc snpet value in the case of Lenue uplo 1 _-,uw Sl S | i :
ii. 12.5% of the balance sheet value, in th case of lenu frorm - 33|_,._|r5. ¥ :
P iif. 15% of the balance shecl value, in the case of tenyee of mong than 3 yoears. =3 el S
T3 fInvestment in Equily Securities e A R | ui
__ |l lised 15% or VaR of each securitics an the cutoff date as computed by Lhe Securilies Cechange for 31,382,095 4,856,320 26 456 606
TeapETive Leurilics whichaver is higher, A B ) e ! i o
101 urilist e 100% of camying value, 15,250 068 165,258 68 U ¥
il Subscipatinn rmaney againt INVestment in PO er [or Sake: Amownt poid o3 subscriplion money i
previded that shares have not been alleted o are nat incluced in the invostments of secunities broker. 2 ol ! X
0% Havcut shall be applicd Lo Value of Investmont in any asset including shares of lisled secuitios 3178800 3,178,800
that are in Block, Freee or Pledge stalus as on reporting date, {July 12, 2017) |
Prowvided that 100% haieut shall not bo applicd in case of investment in those seowitics which ae
Pleiged in favor of $tock Exchange | Cleanng House against Mamgin Financing requinements of pledged
in {avor of Banks against Shat Tern financing arangemants. In such cases, the harcut as prowided in
schedule il of the Requiations in respect of investment in securities shall be applicable (August 25, 20017) pd
Investrnent in subsidiies = _ il il ! e
Invesiment in associated companiesiundenaking & hy
i I listesd 0% o Valt of each secunties as computed by the Secwites Exchange for respective seouritics il [ =
wwhizhowor is higher, A = aosi
ii. I unifsted. 100% of net valug. T i i
18 |sandory of fequlatory depostsbasc deposits with the exchanges, clessing hawse or contral depasizony 500,000 500,000
(e Ay ether ontity, T RNS
|18 TMirgin deposits with exchange and clearing haus:. I P ]
| 190 [Depeosic with autharized intermediany against bamawed secunties under SLB. i iF W7 1
11 [Crthes deposits and prepayments ‘ =t J]
| 132 JAcoaed inteest, peofit or mark-up on amounts placed with fnancial institutions or debt seouritics
L ot {3 1) o | A
i __|100% in respect of mnakup scerued on losns to directors, subsidiancs and clher relatesd E'Illlci t | x
[1as Dividends issoivabdes AL AT LSeh el ; ____- g
| 1L LAemounts eceivable against Repo fnancing.
| Armount paid as purchaser under the REPO ageement, (Securitics purchased under repa arangement
___shall ot be included in the: investrmgnts,) ! fa L
115 |l Ehom Term Loan To [rnyluyl.,cs Loans ae Secured and Doe fon repayrmnd within 12 months [ i
‘ i Rm Li'.l'dle.“i olhor than trade receivables J 216 2,200,616
L6 |Recivablies fiom clearing house or securities exchange(s) |
" 709% value of claims other than thase an account of enlitiernents against trading of secuities in al | i i)
markets incleding MM gairs. | A ]
i Heceivable an cnlitlements sgainst traling of securitles in ol makes including MUM gairs, ]
117 Receivables from customers Pt |
i In cose recenvables are against margin financirg, the aggrogate i 5 value of secaities held in the | T
blocked account afioy applying VAR based Haircut, (i) cash deposited as collateral by thi finances (i) |
market value of any secuilies deposted os collateral afver applying VaR bazed harcut, |
. Lewwer of net badanee sheot value o value determined thiough adjusirments, o
. Incise recovalblos s against mangin radicg, 5% of the net balance sheet value.
i, Mot amount after deducting harcul 5 ik Fe [z K| ;
| [in. Incase receivalbes s against seouwrities borowings under LB, the amount paid 1o NCCPL as
callatedal upen enlening into contract.
iii. Meet amount after deducting haricut 5 IS el
iv. Incase of other vade recewables Nal Mo Lhan S-dd:.ls averdug, U of the net balance sheet value, 154,826 i) 184 823
|iw. Balance shoot value il Y 2 '
| [ Incase of ather rade eceivabios ore ovordue, o 5 days of mong, he aggcguu, of (i) the market 401,228 431,229 491,224
| vl ef secunitios purchased for customens and held in sub- accounts after applying VAR based
‘ hainzuts, (i) cash deposited as callateral by the respective customer and (i) the market valye of
seounities held a1 callateral alter applying Vak based haicuts. FylNf
| vi. 100% Raircut in the cowe of amount receivable torm relatod partics E
118 [Cash and Bank balances ] AN
|i- Bank Balonce - proprietory accounts 12535 a0 4
| |ii._l_3:|nk balance-cusiomer acoounis L s 5,108, 889 ]
l _liii. Sash in hand 2 IS, 30.738| a
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Head of Account Value in

Hair cut/
Adjustments

Hat| Adjusted
Fak Rupee

Valuea

__Tc-ml Assets i

Trade Fa}'a bles
i Payaible: 1o Lxchungc‘s ard clc‘l.rlng b

R [1[h 4,519,138 [ 4,510,184
2z |Curent Liabilitios | TN
i Statutoy and iegulatoey dues ST Ml B e by o 00 e el
ii AL QJ'II.I."EgI.I'II’J(thd!P-JJI thles EEE P e e S A e T TR O L 211,178 1] 211,174

. CuTr_'nt portion of subcrdinated loans
v, Cument portion of 1ong tenn liabilites
viDofored Upbiliges
vii. Provision forbaddebts = T AW 270,194
will, Provision for toxation
1. Oithor habilitkes as per accounting principles and included in the financial staternents
23 |Mon-Curent Liabilities
i. Long -Term linancing
a. Lang-Term financing obtainced fram linancial nstitsion: Long term portion of financing oblained fam
a linancial matitutian i.l‘ll'_‘|uI'JiI'l_|'.]_.:I‘l"ln".‘ll.!l'll__l:i_l_J-.’_!_ﬁg.‘_iirI_LI_ri Arce loeasee
b QIther larg - tern financing
ii. Staff retiiomont bonofitn =1
jik. Advance against snanes for Increase in Copital of Securities broker 100% haircut may be allowed in |
fespect af advance against shares ir:
a. The pxisting authorized share copital allows the proposed enbarced shang capital
b. Boed of Directoss of the company has approved the increass in capital
c. Relovant Regulatory approvals have been oblainod
d. These is na uiemonable delay inisue of shares against advance and all regulatory reguaemcnls
| |relating to the increass in paid up capital hove beon completed,
| |, Audivor i satisfeed that such advance is against the increase of capital.
liv. Other liabilities as per accounting pincioles and included in the tinancial tatements
4 |subordinated Loans |
| 1110058 of Subordinated loans which fullill the conditions specified by SECP ae allowed 1o bDe deductod |
The Sebedule I pravides that 100% haigut will be allowed againg sebodinatesd Loars shich fulfidl the
conditions specified by SECP. In this regand, following conditions arc specifiod:
a. Loan agreament must be executed on stamp paper and must clearly reflect the amount 1o be repaid
(alter 12 manths el epoting periced
b, Mo haircut will be allowed against shoet term portion which i repayable within noxt 12 months,
. In case of early repaymant of loan. adjustment shall be made w0 the Liquid Capital and rewsed Ligquid
| |Capital stateonent must be submitted to exchange.
| (. Subeedinated loans which do not fullill the conditions specidied by SECH

gl Toasd

y LA LS A N
|
|

?-5 _|lztal Liabilites

[RENKIng Lisbilles Relatng to. ‘w'q“f"“mﬁi“i’!’ﬂ E‘Hiiﬂ. L

3-1 |Concenratian in Margin Financing

Thix arrsumt caloulated client-to- clicrt bass le:f whu;h arTy @mourl recemvable Tgen any af the

financess excesd 10% of the aggregate of amounts raceivabla from total financoos,

32 |Concentration in securites lending and borrowing gl |

The: armount by which e aggegate ol: [

(i) Amount depaosited by the bomower with NCCPL

() Sash margins paid and |

[iii} The ket value of securitios pledged as margins exceed the 110% of the maket value of shanes |

hearawnd Pt s k 2 : = e Lr e =

31 |Net undenariting Commitments

{a] in the case of nght issuse : if the market value of secuites is bess than o eoual bo the subsciption

pisce; Lhe: aggregate of:

(i) vhee 50% of Hapcut ralteplicd By the andereaiting commmitments and

{ii] the value by which the undonwriting commitmonts cecooeds the kel price of th seourilics,

In thix case of nghts issso whone tho mokot price of securitics is greote than Lthe sabgciption pece, 5% of

the Haircut multipbed by the net undenariting ] e B

s |iks] inany other case : 12.5% ol the net undensiting Commitments |
34 INegative eqguity of subsidiary T

[he amount by which the total assets of the subsidiany Lxcludlng .-.m}l armount due fiom the subﬂdlury:l

excesd the tocal lisbilities of the subskdiary

3% |Foreign exchange agreements and fomeign curency positions |

| 5% of the: net pasitian in foiign curency. Net position i faesgn curency mears the difference oftotal |

ool denominated in forign cuwrency 105 tolal liabilities doenorminated in Toign Cuiiency =

16 |Amount Payable undes RERC il | T

l

17 |Ropo adjustment |
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Value in

Fak Rupee

[ [inthecassof financledpurchaser the tetal ameant receivable undor Repo less the 110% of The marke]

value al undailying secuites.

teal amoundt received less value of any secunites deposited as collateral by the purchaser aftes

I
|
In the: case el linanceckells the masket value of underying securities after applying haicut loss the |
:

applying haircut less any cash deposited by the purchaser,

If the market value of any secLrity is between 25% and 1% of the total pFOpAIetary positions then 55 of |
the value of such security I the maket af & soowity exceeds 51% of the propietary postionthen 0% of |

i In case of prapictary positions, the total mangin requiements inrespect of opon positons 1o the

N5

S R MR

i I case of customer positions, the total mangin reguitermnets inespect of open postions less me amﬂunl
‘ol cash deposited by the customer and the value of secunites held o5 collatenl pledged with securitios

Page 2

Hair Cut/f {
Adjustmenta |

li. Irlcam af t:ustun'.\arpml ions, the maskel value of shares sold mr{ |n rl:lm:l_l,u makat on behall of |
| customens after Increasing the: syma with the VaR based haircuts less the cash depasited by the |
(customer as collatesal and the valee of securities held as collateral aftes applying VAR based Haircuts
|1 Inesse of progrictary positions, the moket value of sheses seld short in mady market and not yet
settled inciensed by the amount of VAR based harcut less the value of secunties pledged as collateral

——— 1

Net| Adjusted
Value

38 \Concentrated proprietary positions
I thi vakuc | ar such LN."uu
3% [Dpening Positions in fures ahd opl
|
cxchange aftes applviong Vak hacurs
Lekbenl ook aledacdy met
| 31 Sh-:m selll positions
|
i
—__|afur applying haircuts.
11 [Total Ranking Liaibililes
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