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in Hair Cut/ Het Adjusted

Vvalue
Value

Head of Aecounk

Pak Rupee Adjustments

S % 000,000

Intangible Assets
investment in Govl. Securities
Investment in Debt. Secunties

Il isted than:
l-i 5?%521' l:'lﬁ; balance sheet value in the case of tenure upto 1 yea
:| I.D"-}E. ur ll-:e balance sheet value, in the case of tenure from 1-3 yadls
u of the balance sheet value, in the case of tenure of more than 3 yeas

Il unlisted than.
| 10% of the balance sheet value in the case of tenure upto 1 yeat
L 12 5% of the balance sheel value, in the case of tenure from 1.3 yearn
- iii. 15% of the balance sheet value, in the case of tenuie of more than 3 years,
: Investment in Equity Securnties i ' |

i eted 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange foi

|

-

5,178,200

'E-‘-fﬁ'ﬂ'“ﬁ securities whichever is higher.
ii. If unlisted, 100% of camying value. . .
iii Subscription money against Investment in IPOoffer for Sale: Amo o : | 19,158,233 19,158,233,
rovided that shares h . ale: tT'IﬂLII.’"![ paid as subscription money
100% Haircut shal ave not bean alloted of are not included in the investments of seculities bioker.
3 aircut shall be applied to Value of Investment in any asset including shares of listed securities
g .;nﬁﬂre in Block, Free;e of Pledge status as on reporting date. (July 19, 2017)
pﬁwdm that 100% haircut shall not be applied in case of investment in those secunties which are
edged in favor of Stlr.:rck Exchange | Clearing House against Margin Financing requirements or pledged
At ;a"’dmlﬂf Banks against Short Term financing amangements. in such cases, the haircut as provided in
i ?r‘:v;t.;‘_::: :‘-:_:' ':St?s ﬁgi&:tmns in respect of investrment in securities shall be applicable (August 25, 2017)
17 Investment in associated companiesiundertaking
:vl;ilizﬂeiqzﬁ ;:::jr ﬁgﬂ of each securities as computed by the Securites Exchange for respective secunties
hever Is nigher.
ii. If unlisted, 100% of net value.
18 Statutory of regulatory depositsbasic deposits with the exchanges, clearing house or central depository 1,500,000 1,500,000
or any othef entity. _
1.9  Margin deposits with exchange and clearnng house. 8,000,000 0
110  Deposit with authorized intermediary against borowed securities under SLB.
111 Other deposits and prepayments s
1.12 Accrued interest, profit or mark-up on amounts placed with financial institutions of debt secunties
etc.(Nil)
100% in respect of markup accrued on loans to directors, subsidiaries and othet related parties
113 Dividends receivables.
1.14  Amounts receivable against REpo financing.
Amount paid as purchase under the REPO agreement (Securities purchased underrepo anangement
shall not be included in the investments.) : 25 | ; _
115 i Short Term Loan To Employees: Loans aré secured and Due for repayment within 12 months
___|il.Rec sivables other than tiade receivables
116 Receivables from clearing house of securities exchange(s) ok &
i 100% value of claims other than those on account of entitiements against trading of securities in all
markets including MtM gains. : _ | |
Receivable on entitiements against trading of securities in all markets including MtM gains.
117 coivables oM CUSIOMENS il of secuiities held in P e
¥ |n case recelvables are against margin financing, the aggregate if (1) value of securities held inthe
blocked account after applying VAR based Haircut, (ii) cash dep_pmten:l as collateral by the financee (iii)
market value of any secunties deposited as cnllatergl after applying _’u’aR based haircut.
| Lower of net balance sheet value or value determined through adjustments. : _
" Incase receivables are against margin trading, 5% of the net balance sheet value. |
i, Net amnun;_gf;gr_ggduptinghaircut_ = e Ve MR e 2Ly e,
i Incase receivalbes are against cecurities borrowings under SLB, the amount paid to NCCPL as
collateral upon entering into contiact,
| icut R e L i - MY LN A0 ; vt
iil. Net amount after deducting haricut . HE
:ﬂ In?:gsemuf other trade receivlaqbles not more than 5 days overdue, 0% of the net balance sheet value. 23,213,403 0 >3 713 403
v. Balance sheet value _ : |
v Incase of other trade recelvables are overdue, of 5 days or more, the aggregate of {lbthae mHﬂEEl
value of securities purchased fof customers and held in sub-accounts after applying VAR base ;
haircuts, (i) cash déposited a5 collateral by the respective customer and (iii) the market value 0
secuities held as collateral after applying VaR pased haicuts. |
' eivable form related paries. Ll WL EEN A ._ ol

...... e . i -
e T ARMVEUES S

Ji_ 100% haircut in the case of amount [ec
118 Cash and Bank balances

i Bank B Jlance-plopfietory accounts
ii. Bank balance- customer accounts

= i e
il Cash in hand %
[l el el S
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