Schedule Il
[ See regulation 6(4) |
]

Liquid Capital Statement
f forthe month of 28-FEB-18

| of Mk AL Habib Capital Markets (Pvt.) Ltd.

Submission Date 15- MAR- 2018 15:48:51

Value in

Head of Account
Pak Rupee

Page 1 of 3

Hair Cut/
Adjustments

Net Adjusted
Value

1 Eia SR Sl s i ki
1.1 Prope ft_‘l &Eq uipmen 8,516,726/ 8,516,726
1.2 Intangible Assets 3,042,625 3,042 625
13 Invesment in Govt. Secuiities 148,214,000 148,906,811 149,906,811
14 lInvestmentin Debt. Securifies / o
If listed than: - o
i. 5%of the balance sheet value in the case of tenure upto 1year.
ii. 7.5%of the balance sheet value, in the case of tenure fom 1- 3years. o —
iii. 10%of the balance sheet value, in the case of tenure of more than 3 years.
If unlisted than:
i. 10%of the balance sheet value in the case of tenure upto 1year.
ii. 12.5%o0f the balance sheet value, in the case of tenure from 1- 3years. -
iii. 15%of the balance sheet value, in the case of tenure of more than 3years.
1.5 |Investmentin Equity Securties
i. If listed 15%orVaR of each securitieson the cutoff date ascomputed by the SscuitiesBxchange for 102,484,751 15,372,713 87,112,038
respective secuiitieswhicheverishigher.
ii. If unligted, 100% of canmying value. 41,163,832 41,163,832,
iii.ubscription money againd Investment in IPOhfferforSale: Ameount paid assubscription money
provided that shareshave not been alloted orare not included in the investmentsof sscurntiesbmker.
iv.100% Haircut shall be applied to Value of Invesment in any asset including sharesof liged securities
that are in Block, Freeze orPledge satusason reporting date. (July 19, 2017)
Provided that 100%haircut shall not be applied in case of investment in those securitieswhich are
rdged in favorof Slock Exchange /Clearing House against Mamgin Financing requirementsorpledged
favorof Banksagainst Short Tem financing amangem ents. In such cases the haircut asprovided in
schedule lll of the Regulationsin respect of investment in sscurtiesshall be applicable (August 25, 2017)
1.6 Invesment in subddiaries ]
17 |Investmentin associated companiesfundertaking
i, If listed 20% orVaRof each scuitiesascom puted by the SecuritesExchange forrespective securities
whicheverishigher.
ii. If unliged, 100% of net value. =
18 Satutory orregulatory depostsbasc depositswith the exchanges clearing house orcentral depostory 1,650,000 1,550,000
orany otherentity.
1.9 Margin depositswith exchange and clearing house. 4,000,000 Q 4,000,000
110 |Deposit with authorized interm ediary againg borowed secusitiesunder 8B, - -
111 Otherdepostsand prepayments 23,967,508, 23 967,5086|
112 |Accmued interest, profit ormark- up ocn amountsplaced with financial ingtitutionsordebt securities
ete.(Nil) - o
100%in respect of markup accnued on loansto directors subsdiaresand otherrelated parties
1.13 Dividendsreceivables. 3 112,500 0 112,600
114 |Amountsreceivable againg Repo financing.
Amount paid aspurchaserunderthe REPO agreement. (Secuiitiespurchased underrepo amangement
shall not be included in the investments.) —
1.15 |i. Short Term Loan To Employees Loansare Secured and Due forrepayment within 12months 62 344 0 62,344
ii. Receivablesotherthan trade receivables 11,100,008 11,100,006
116 |Receivables from clearing house orsecurities exchange(s)
i. 100%value of claimsotherthan those on account of entitlementsagaing trading of securitiesin all
marketsincluding MtM gains.
ii. Receivable on entitlementsagainst tmding of securitiesin all marketsincluding MtM gains | el ol _mm
117 |Receivables from customers
i.In case mceivablesare againgd mamin financing, the aggregate if (i) value of securtiesheld in the
blocked account afterapplying VARbased Haircut, (ii) cash deposited ascollateral by the financee (iii)
arket value of any securntiesdeposited ascollateral afterapplying VaRbased haircut.
Fowerof nel balance sheet value orvalue detemined through adjustments.
. Incase receivablesare against margin trading, 5%of the net balance sheet value.
ii. Net amount afterdeducting haircut
jii. Incase receivalbesare againg securtiesbomowingsunder 8B, the amount paid to NCCPL as
collateral upon entering into contract,
iii. Net amount afterdeducting haricut o | o
iv.Incase of othertrade receivablesnot more than 5daysoverdue, 0%of the net balance sheet value. 50,608,465, 0 50,608,465
iv. Balance sheet value
v.Incase of othertrade receivablesare overdue, or5daysormore, the aggregate of (i) the market 10,163,392 5,547,788 5,547,784
value of securtiespurchased forcustomersand held in sub- accountsafterapplying VARbased
haircuts, (ii) cash deposited ascollateral by the respective customerand (iii) the market value of
securntiesheld ascollateral afterapplying VaRbased haircuts
vi. 100%hajreut in the case of amount receivable form related parties. 356,443 356,443
118 |Cashand Bank balances
: i. Bank Balance- proprietory accounts 4,909 933 of  4909,933
ii. Bank balance- customeraccounts 43,815,607 0 43,815,607
iii. Cash in hand 34,427 0 34,427
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Total Assets

260,524,450

346,109,913

454,102,557

Tade Payables

i. Payable to exchangesand clearing house

0

ii. Payable againg leveraged m arket poducts

iii. Payable to cusomers

Fd
77,510,846

Current Liabilities

77,510,844

i. Satutory and regulatory dues

ii. Accrualsand otherpayables

4,875,942

iii. Shart- term bomowings

iv. Cument portion of subordinated loans

v. Cument pottion of long tem liabilities

vi. Defemed Liabilities

vii. Povison forbad debts

viil. Provisgon fortaxation

ix. Otherliabilitiesasperaccounting principlesand included in the financial satements

23

elr]

Non- Cument Liabilities

i. Long- Term financing

a.Long- Term financing obtained from financial ingtituion: Long temm portion of financing obtained from
afinancial ingtitution including amount due againg finance lease

b.Otherlong- tem financing

ii. Saff retirment benefits

¥ Advance againg sharesforincrease in Capital of Secuitiesbroker 100%halircut may be allowed in

iyspect of advance againd sharesif:

a. The exiging authorized share capital allowsthe proposed enhanced share capital

b.Boad of Directorsof the com pany hasapproved the increase in capital

c.Relevant Regulatory approvalshave been obtained

d.There isno unreasonable delay in issue of sharesagaing advance and all regulatory mguirements
relating to the increase in paid up capital have been completed.

e. Auditoris satisfied that such advance isagains the increase of capital.

iv. Otherliabilitiesasperaccounting prnciplesand included in the financial statements

24

Subordinated Loans

i. 100%of Suberinated loanswhich fulfill the conditions specified by SEC P are allowed to be deducted:
The Schedule lll providesthat 100% haircut will be allowed againg subordinated Loanswhich fulfill the
conditionsspecified by SECP. In thisregard, following conditionsare specified:

a.Loan agreement must be executed on samp paperand must cleary reflect the amount te be repaid
after12monthsof reporting period

b. No haircut will be allowed against short term portion which isrepayable within next 12 months

c.In case of eary repayment of loan, adjussment shall be made to the Liquid Capital and revised Liquid
Capital gatement must be submitted to exchange.

ii. Libordinated loanswhich do not fulfill the conditions specified by SECP

25

Total Liabilites

82,186,788

82,186,788

Ranking Liabilities Relating |

31

Concentration in Margin Rna ncmg

The amount calculated client- to- client bass by which any amount receivable from any of the
financeesexceed 10%of the aggregate of amountsreceivable from total financees

32

Concentration in securites lending and bonowing

The amount by which the aggregate of:

(i) Amount deposited by the bomowerwith NC CPL

(li) Cash marginspaid and

(iii) he market value of secuiitiespledged asmamginsexceed the 110%of the market value of shares
Jmow ed

3.3\

.et undemwriting Commitments

(a) in the case of ight issuse : if the market value of securitesislessthan orequal to the subscription
prce; the aggregate of:

(i) the 50% of Haircut multiplied by the underwriting commitments and

(i) the value by which the undemwriting commitmentsexceedsthe market price of the securities.

In the case of ightsissuse where the market price of securitiesisgreaterthan the subscription price, 5%of
the Haircut multiplied by the net underwriting

(b) in any othercase : 12.5%of the net undemwi iting commitments

34

Negative equity of subsidiary

The amount by which the total assetsof the subddiary ( excluding any amount due from the subsdiary)
exceed the total liabilities of the subsidiary

35

Foreign exchange agreements and foreign cumency positions

5%of the et postion in foreign cumency.Net position in foreign cumency meansthe difference of total
asseetsdenominated in foreign cuurency lesstotal liabilitiesdenominated in foreign cumency

36

Amount Payable under RE?Q

37

Repo adjustment

i
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= [Inthe case of financierpurchaserthe total amount receivable under Repo lessthe 110%of the market
value of undedying sacurités.

In the case of financeekslierthe market value of undenying secuiities afterapplying haircut lessthe
total amount received lessvalue of any secuntesdeposted ascollateral by the purchaserafter
|applying haircut lessany cash deposted by the purchaser.

Concentrated proprietary positions 7
If the market value of any security isbetweaen 25%and 51%of the total propalary postionsthen 5%cf 0 1,306,044
the value of such sscusty If the market of a security exceeds51%of the propretary postion,then 10%of
the value of such security

i.lncase of customerpostlons, the total mangin requiremnetsin respect of open posionslessthe amount
of cash depesited by the customerand the value of sscuritesheld as coliateral/pledged with securities
. |exchange afterapplyiong VaRhaircuts
. |ii. In case of propietary posdtions, the total margin requirementsin regpect of open postionsto the
" |exient not aleady miet:
| Short se |l positions. - :
I incase of cugtomer postions, the market value of shanressold short in rrady market on behalf of
custom_ersaftermcreaang the same with the VaRbased haircutslessthe cash deposited by the
“eiidtomerascolistersl and the valise of sécinitiesheld ascollaterl afterapplying VAR bassd Haicuts
i, Incase of proprietory positions, the market value of sharessold short in ready market and not yat
' 1séttled increased by the amount of VAR based haircut lessthe valye of secunuespiedged ascollateral
" lafterapplying haimuts .
: Total Ranking Liabilites 0 1

1306644
67,677,081




