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Schedule lll

I See regulation 6(4) ]

iii. 15% of the balance

i. lf listed 15% or VaR of each securities on the cutoff date as comPuted by the

for Sale: Amount paid as

to Value oF lnvestment in 3ny asset
are in Block, Freeze or Pledge status as on reporting date' (July 19, 2017)

that 10070 haircut shall not be apPlied in case of investment in those secudties which a,e
in favor of stock Exchange I clearing House against Margin Financing requiements o pledged

faior of Banks pgainst Short Term financing arangements. In such cases, tlle hakcut as pfovided in

i. lf listed 20% or VaR of each securities as computed by the

or regulatory depositslbasic with the exchangei cleadng house o. cent al

or mark-up on amounts placed with

unt paid as purchaser under the REPO agreement. (Secudties purchased under repo arrangement
not be included in the investments.)

: Loans are Secured and Due for tepayment within 12 months

1.16 lReceivables from clearinq house or securities
i 100% value of claims other than those on account of entitlements against t ading of securities in a

are against margin financlng, the aggregate if (i) value of secudties held in the
ar aoolvino VAR based Hakcut, (ii) cash deposited as collateral by the financeeblocked account after apflying VAR-based Hakcut, (ii) caih deposited as collateral by the financee (iii)

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

. lncase receivables are against margin trading, 5% of the net balance sheet

are against securities botrowings under SLB, the amount paid to NCCPL as

of other trade receivables not more than overdue. 0% of the net balance sheet value

Incase of other trade receivables are or 5 days or more, the aggregate of (i) the
of securities purchased for customeIS and held in sub- accounts after applying VAR based-
lts, (ii) cash deposited as collateral by the respective customer and (iii) the market value oF

haircut in the case of amount Ieceivable form related

Cash and Bank balances
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2.2 Cunent Liabilities

ii. A.ccruals and

fl. Long-Term financing obtained from financial instituion: Long term

of Securities bfoker: 1m% haitcut may be allowed
t of advance against shares if:
existing authorized share capital allows the proposed enhanced share capital

b. Boad of Directors of the company has approved the increase in capital
Relevant Regulatory approvals have been obtained
There is no unreasonable delay in issue of shares against advance and all regulatdy requirements

to the increase in paid up capital have been completed.

0% of Subordinated loans which fulfill the conditions specined by SECP are allowed to be deducted:
Schedule lll provides that 100% haircut will be allowed against subordinated Loans which fulfill the
ditions specified by SECP. ln thb regard, following conditions are specified:

Loan agreement must be executed on stamp pape{ and must clearly reflect the amount to be repaid
:er 12 months of teporting pqiod
No haircut will be allowed against shott term pottion which is repayable within next 12 months.
ln case of early repayment of loan, adjustment shall be made to lhe Liquid Capital and revised Liquid

loans which do not fulfill the conditions specified by

From any of the

Ihe amount by which the aggregate of:
(i) Amount deposited by the borower with NCCPL
(li) Cash margins paid and
(iii) Ihe market value of securities pledged as margins exceed the 110% of the market value of shares

(a) in the case of right issuse : if the market is less than or equal to the subscription
price; the aggregate of:
(i) the 50% of Haircut multiplied by the underwriting commitments and
(ii) the value by which the underwriting commitments exceeds the market price of the securities,
ln the case of iights issuse where the market price of securities is greater than the subscription price, 5yo of

amount by which the total assets of the excluding any amount due from the

of the net position in foreign cunency currency means the dif ference of total
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the case of financieflpurchaser the total amount the market
of underlying securites.

the case of financeebeller the market value of underlying securities after applying haircut less the
otal amount received ,le$ value of any securites deposited as collateral by the purchaser aftet

3.8 Concentrated Drooriet
lf the market value of any security is between 25% and 51ok of lne total proprietary positions
the va lue of such security .lf the market of a security exceeds 51% ol the proprietary posilion,then l07o of
ihe Value of such sec

Openinq Positions in futuresZndl
i. ln case of customer positions, the total margin requiremnets in respect of open postions less the amount
of cash deposited by the customer and the value of securites held as collaterall pledged with securities

li. ln case of proprietary positions , the total margin requirements in respect of open tions to the
extent not alreadv met
Short selll positions
i. lncase of customer positions, the market value of shares sold short in ready market on behalf of
customers aFter increasing the same with the VaR based haircuts less the cash deposited by lhe

collateral after VAR based Haircuts
ii. lncase of proprietory positions, the market value of shares sold short in ready market and not yet

increased by the amount of VAR based haircut less the value oF securities pledged as collatera I
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