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in the case of tenure from 'l - 3

1 0% of the balance sheet value in the case of tenure upto 1 year.

vestment in Equity Securities
lf listed I 5% or VaR of each securities on the cutoff date as computed by the Securities Exchange for

lf listed 20% or vaR of each securities as computed by the

lf unlisted, 100%of netvalue.
or regulatory depositsibasic deposits with the exchanges, clearing house or central depository

botrowed securities under SLB.

interest, profit or mark- u p on amounts placed with financial institutions or debt securities

Receiva bles from customers
r. tn i-smOfesff agEmst gin fffiing, ine ugg,.g"te 'f (r) va ue of securitres held rn the

account after applying VAR based Haircut, (ii) cash deposited as collateral by the financee (iii)
market value of any securities deposited as collateral after applying VaR based ha rcut.

i. lncase receivables are against margin trading, 5% of the net balance sheet va ue.
Net amount after deductinq haircut
lnizueleceivatOes are Jgiinst re-;riiies ooirowingi unOer SLB, the amount p.: d to NC C PL as
ateral upon entering into contract,

i. Net amount after deductinq haricut
lncase of other trade receivables not more than 5 days overdue, 0% of the net balance sheet value.

. lncase of other trade receivables are overdue, or 5 days or more, the aggregate
of securities purchased for customers and held in sub-accounts after applying VAR based

uts, (ii) cash deposited as collateral by the respective customer and (iii) the market value of

100% haircut in the case of amount receivable form related
and Bank balances

Bq]lk Bq!q!c9:p,qp.ietory accountr
Bank balance-custome! accounts

i.No. Head of Account vaLue in
Pak Rupee

Hair CuE,/

Adjustsments
llet Adjustsed

. 
value

as purchaser under the REPO agreement (Securit es purchased under repo atrangement
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I

liabilities as the financial
Loans

in the case of right issuse : the market value of securites is less than or equat to tfre suOicriptron

12.5% of

excluding any amount due from the

m foreiqn cuurency less total rn toreign curHCy

of such

amount by which the total assets of the subsidia,
eed the totai liabilities of the subsidiarv

qemenl! and foreign currenc
the net posrtron in foreigl cutrency.Net po\ttton r tbrergn cutrpncy medn\ tne d fferenue o, tota

y Concentrated proprietary posittons
'l the market varue of any reuiiy rs berween 250lo and 51go of the tota propilerary posrtron\ then 5oo ofthe value of such security .lf the malket of a security exceeds 51% of the pioprietiry posltton,then j0% of

Non-Cunent

. Subordrnaled loans which ao not futfilt tne condrtions specitieO Oy SfCe

Colcentratiorr in A/largin Financing

111:1"^1i...:,^.:,.1r"? -:li:1, ]" crient oais oy wnich any amount recervabte rrom any o, rhe
exceed 1 0% of the aqqreqate of amounts receivable from tota I fi

Ihe amount by whrch the aggregate ofj
(r) Amounr deposited by the boflower with NCCPL

Cash margins paid and
The market va rue of securities predged as margins exceed the 1 1o% of the market va rue of shares

ln case of propietary positions , tre toiar margm reqrements in respect or open positions to tnertent not alreadv met

i. I ncase of custoffiharercr,j short trready mtet on behdf of
customers after increasing the same with the vaR based haircuts ress the cash oepositeo oy inecustomer as collateral and the value of securities held as collateral after applyinq vAR basJd Harrcuts

i"::.^1,:::jl::j:l:jlt.^'i.Lj.., Tfli1y:.r:" or shares sord ,n"i, . ,.Ji1i -J,;.; ;;; ;; ;;isettled increased by the amount of vAR based traircut ress the varr. or,".riiii"i fLag.-d "I 
.',;L,.,rrafter appiVinq haircuts.

Total Rankinq Liabitites

i.No.

I

l aggregate of
the 50% of Ha rcut multiplied by the underwritinq commitments and
the varue b'y which the u nde*r trng comm itments exceeds the market price of the securities

case or r ghts rssuse wheie the market price of securities is greater than the subscaption fui., sz or

of underlying securites.
case of financee/seller the market value of after applying haircut tess the


