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1.4 lnvestment in Debt. Securities

lf listed than:
i. 5% of the balance sheet value

iii 10:/o ollhe balqlace sheet value, in the cqse of tenure of more tttan 3 years.

unlisted than:

iv. lncase other trade not more than 5 days overdue, 07o of the net balance sheet value.

sheet value, in the case oftenure from 1 3
'15% of the balance sheet value, in the

on the cutoff date as computed by the Securities Exchange for

or VaR of each securities as computed by the Securites Exchange for respective securities

lf unlisted, '100o/o of net value.
deposits with the exchanges, clearing house or central depositoly

- up on amou nts placed with financial institutions or debt securities

paid as purchaser under the REPO agreement. (Securities purchased under Iepo atrangement

Receivables from clearinq house or securities
.100%valueofclaimsotherthanthoseonaccountofentitlementsaqainsttradinqofsecuritiesinall

ii. Receivable on entitlements aqainst tradinq of securities in all markets

ln case receivables are against margin financing, the aggregate f (i) value of securities neld in the
account after applying VAR based Haircut, (ii) cash deposited as collateral by the financee (iii)

rarket value of any securities deposited as collateral after applying VaR tlased haircut.
Lower of net balance sheet value or value determined throuqh adjustments.

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

lncase receivalbes are against securitaes botrowings under SLB, the amount paid to NCCPL as
upon entering into contract,

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

(ii) cash deposited as collateral by the (espective customer and (iii) the market value of
held as collateral after VaR based haircuts.

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



Schedu e
' I See regulalicr a ] Liquid Capital Statement

forthe month of 31-OCT-15

of M/s. Integrated Equities (Pvt. ) Ltd.

Submission Date I5-NOV-2016 16:45:35

Page 2 of2

I@@E

il. Subordinated loans which do not fulfill the conditions specified by

amount calculated client-to- client basis by which amount recelvable from any of the

The amount by which the aggregate of:
(i) Amount deposited by the botrower with NCCPL
(Li) Cash margins paid and
(iii) Ihe market value of securities pledged as margins exceed the
borowed

110% ofthe market value of shares

The amount by which the total assets of the subsidiary ( excluding any amount due
exceed the total liabilities of the

of the net position in foreign cufiency.Net position i n foreign cutrency means the difference of total
less total liabilities denominated in

ln the case of financier/purchaser the total amount
value of underlying securites.
ln the case of financee/seller the market value of underlying securities after applying haircut less the
total amount received ,less value of any securites deposited as collateral by the purchaser after

lf the market value of any security is between 25% and 51% of the total proprietary positions then 5yo of
va lue of such security .lf the market of a security exceeds 51% of the proprietary position,then 107o of

ln case of proprietary positions, the total margin requirements in respect of open posittons to the

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

lncase of customer positions, the market value of shares sold short in ready matket on behalf of
after increasing the same with the VaR based haircuts less the cash deposited by the

. jncase 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 collateral

Net Commitments
(a) 1n the case right issuse : if the market value securites is less than or equal to the subscription
pfl ce;
the aggregate ofi
(i) the 50% of Haircut multiplied by the undeMriting commitments and
(ii) the val!e by which the undeMriting commitments exceeds the market price of the securities.
In the case of rights issuse where the market price of securities is greater than the subscription price, 5% of


