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Account

Head of

Value

Adjusted

Ranking Liabllities Relating to -
Concentration in Margin Financing

119 otal Assets 264,076,947 50,175,346 219,547,688
2 Lial g L. - o A
41 Trade Payables
i_Payable to exchanges and cleanng house 0 0
'i. Payable against leveraged market prod 0 0
iti, Payable to customers - 64,107,915 9 94,107,815
2Z  Cumemt Liabilities
1. Statutory and reguiatory dues B 0 0
u. Accruals and other payables - 5,774,913 ¢ 5,774,913
w. Sho -temn bomowings — 31,132,638 0 31,132,638
w. Curent portion of subordinated loans B 0 Q
v. Current poruon of long term habdities [1] 0
v Defemed Liabthives a 0 0
vi. Proviseon fot bag debls o 0 0
vin. Provesion for taxation L Q a
x, Dther kabiliies as per accounting prnciples and included in the financial statements 490,316 0 490,316
=3 Non-Curent Liabilties
' i. Long-Term financing ]
2. Long-Term financing obtamed from financial instituion: Long term portion of financing obtained from 0 0
a financial institutron mcluding amount due against finance lease |
b. Other long-temm financing 0 Q'
ii. Staff retiermnent benefits 0 [¢]]
. Advance against shares for increase in Capital of Securities broker: 100% haircut may be allowed in 0 0
Jrespect of advance against shares if:
-a. The existing authorized share capital allows the proposed enhanced share capital
b. Boad of Dwectors of the company has approved the increase in capital
. Relevant Regulatory approvals have been obtained
.d. These is no unveasonable delay in issue of shares against advance and all regulatory frequirements
Jelating to the increase in paid up capital have been completed.
‘e. Auditor is satisfied that such advance is against the increase of capital.
:iv, Other kabilities a5 per accounting principles and included in the financial statements 0 [1]
24 Subordinated Loans
- 100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted: 0 0
‘The Schedule #l provides that 100% hascut will be allowed against subordinated Loans which fulfill the
conditions specified by SECP. in this regard. following conditions are specified:
2. Loan agreement must be executed on stamp paper and must clearly reflect the amount to be repaid
after 12 monzhs of reporting period
b. No hascut will be allowed against shor term portion which is repayable within next 12 months.
€. In case of earty repayment of loan. adjustment shall be made to the Liquid Capital and revised Liquid
Capital staterment must be submitted to exchange.
#. Subordinated loans which do not fulfill the conditions specified by SECP 0 0
25 Jotal Liabiltes 131,505,782

The armount calculated chient-10- client bass by which any amount receivable from any of the
ncees exceed 10% of the aggregate of amounts receivable from total financees.

oncentralion in secwites lending and bormowing

The amount by which the aggregate of:

{1) Amount deposited by the borower with NCCPL
() Cash margins paid and

‘(i) The market value of securities pledged as margins exceed the 110% of the market value of shares
borowed

33

34

35

iNet underwriting Commitments

1(a) in the case of ight ssuse : if the market value of securites is less than of equal to the subscription
.price; the aggregate of:

{i} the 50% of Haircut multipfied by the undenwriting commitments and

(i) the value by which the undeswriting commitments exceeds the market price of the securities.

'In the case of rights issuse whare the market pnce of securities is greater than the subscription price, 5% of
the Hascut multiplied by the net undemwnting

___{b) in any other case ; 12.5% of the net undermwnting commitments

Negative equity of subsidiary

The amount by which the total assets of the subsidiary ( excluding any amount due from the subsidiary)
“Cxceed the total kiabifities of the subsidiary

foreign exchange agreements and foreign curency positions
rergn nge and loreig ncyp

5% of the net position in foreign cumency.Net position in foreign curency means the difference of total

assets denominated in foreign cuwsency less total habilities denominated in foreign curency
Armount Payabie under REPO .

Repo adjustment
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. customens aften ncreasing the same with the VaR based haircuts less the cash deposited by the

n
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Head of Account

i the case of financiefpurchaser the total amount receivable under Repo less the 110% of the market
\value of undedying securites.
In the case of financeeseller the market value of underying securities after applying halcut less the
total amount received less value of any securites deposited as collateral by the puichaser after

.applying haircut less any cash deposited by the purchaser.

0

[Concentrated proprietary positions

If the market value of any secunty is between 25% and 51% of the total proprietary positions then 5% of
‘the value of such secunty JIf the market of a security exceeds 51% of the proprietary position,ther 10% of
/the value of such i

7’0’pﬁ0ﬂ33- r':; _.:;:L., :j;;‘l,,,w;;t ML Sl . ol sl o
total margin requiremnets in respect of open postions less the amournit

of cash deposited by the customer and the value of secuntes held as collaterall pledged with securities
exchange after applyiong VaR hawcuts

u Incase of propnetary posiuons  the total margin requirements in respect of open positions to the
extenlt not akeady met

Shon sefil positions

1 hease of customer postions Lhe ket value of shares sold short in eady market on behalf of

cusiomer as collateral and the value of secunties held as collateral after applying VAR based Haircuts

1 Incase of propnetory positions, the markel value of shares sold short in ready market and not yet
settled increased by the amount of VAR based haircut less the value of securities pledged as collateral

.after applying haircuts. o

Total Ranking Liabilites
ig

Net Adjusted




