Schedule LI
[see regulation 6(4)]

Monthly statements of liquid capital with the Commission and the securities exchange
AL HABIB CAPITAL MARKETS (PVT) LIMITED.

Computation of Liguid Capital

As on 31 March 2024

Value in HairCut [ Net Adjusted
P R ST i :

1.1 |Property & Eguipment 5,088,769 100% -

1.2 |Intangible Assats 3,318,277 100% =

1.3 |Investment in Govt, Securities 82,412,237 - 82,412,237
Investment in Debt. Securities
If listed than:
|. 5% of the balance sheet value in the case of tenure upto 1 year.

ii. 7.5% of the balance sheet value, in the case of tenure from 1-3 years.
1.4 |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 1 year.
ii. 12.5% af the balance sheet value, In the case of tenure from 1-3 years.
jii. 15% of the balance sheet value, in the case of tenure of more than 3 years.
Investment in Equity Securities
i, 1f listed 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for

5 resperctrive securities wh.ichever i? higher, (i-’rovidedrthar. if any ofthase_n securities are p}edged. \{uith the N 16,841,135 (16,241,135) .
securities exchange for base minimum capital requirenment, 100% haircut on the value of eligible securities
to the extent of minimum required value of Base minimum capital
ii, IF unlisted, 100% of carrying value,

1,6 |Investment in subsidiaries
Investment in associated companies/undertaking

17 i, If listed 20% or VaR of each securities as computed by the Securites Exchange for respective securities
whichever is higher.

ii. If unlisted, 100% of net value.
Statutory or regulatory deposits/basic deposits with the exchanges, clearing house or central depository
or any other entity.

1 (i) 100% of net value, however any excess amount of cash deposited with securities exchange to comply 100% R
with requirenments of base minimum capital may be taken in the calculation of LC 21,400,000

1.8 |Margin deposits with exchange and clearing house. 114,343,050 114,343,050

110 |Deposit with authorized intermediary against borrowed securities under SLB.

1.11 |Other depasits and prepayments 9,296,805 100%

Accrued interest, profit or mark-up on amounts placed with financial Institutions or debt securities ete.(Nil) 3,305,655 3,305,655

1,12
100% In respect of markup accrued on loans to directors, subsidiaries and other related parties

1.13 |Dividends receivables. 4 ) "
Amounts receivable against Repo financing,

1.14 [Amount paid as purchaser under the REPO agreement, (Securities purchased under repo arrangement
shall not be included in the investments.)

Advances and receivables other than trade Receiveables;
(i) No haircut may be applied on the short tarm loan to employees provided these loans are secured and due 13.456 13.466

{15 [fer repayments within 12 manths, i &

(i) Mo haircut may be applied to the advance tax to the extent It is netted with provision of taxation . 39,683,294 39,683,394
(iii) In 2ll other cases 100% of net value 23,591,809 100%
Receivables from clearing house or securities exchange(s)

116 |100% yaiue of cla\.rns other than those on account of entitlements against trading of securities in all markets 8,989,429 680408
including MtM gains. A
Receivables from customers
|, In case receivables are against margin financing, the aggregate if (i) value of securities held in the blocked
account aﬁgr-applylng yAR based Haircut, (i) cash -dEQUSItEd as cmlt‘aterat by the financee (iii) market value 101,106,254 (4,682,733) 96,423,521
of any securities deposited as collateral after applying VaR based haircut.

i. Lower of net balance sheet value or value determined through adjustments.

n Incase receivables are aga.inst m?rgm trading, 5% of the net balance sheet value. 50,651,690 (3,032,585) 57,619,106
ii. Net amount after deducting haircut

Jii. Incase receivalbes are against securities borrowings under SLB, the amount paid to NCCPL as collateral

upon entering into contract,

iii. Net amount gfter deducting haricut

i.v, Incase of other trade receivables not more than S days overdue, 0% of the net balance sheet value. 295,440,769 295,440,769
iv. Balance sheet value

117
v. Incase of other trade receivables are overdue, or 5 days or more, the aggregate of (i) the market value of
securities purchased for custorers and held in sub-accounts after applying VAR based haircuts, (i) cash
deposited as collateral by the respective customer and (iii) the market value of securities held as collateral 131,898,838 (24,002,252) 107,896,586
after applying VaR based haircuts.

v. Lower of net balance sheet value or value determined through adjustments

Vi In the case of amount of receivables from related parties, values determined after applying applicable

haireuts on underlying securities readily available in respective CDS account of the related party in the

following manner; (a) Up to 30 days, values determined after applying

var based haircuts, (b} Above 30 days but upto 90 days, values determined after applying 5,093,381 -
50% or var based haircuts whichever is higher.

(c) above 90 days 100% haircut shall be applicable.

vi. Lower of net balance sheet volue or value determined through adjustments




Cash and Bank balances
{, Bank Balance-proprieiory accounts

ii. Bank balance-customer accounts
iii. Cash in hand
Subscription money against investment in 1po/ offer for sale (asset)
[i))No haircut may be applied in respect of amount paid as subscription Money provided that shal
{ii) In case of Investment in IPO where shares have peen alloted but not yet credited in €05 Account, 25%
haircuts will be applicable on the value of suc

h securities.

(iii) In case of subscription in right shares where the shares have not yet been credited in CDS account, 15%
or WAR hased halreut whichever Is higher, will be applied on Right Shares.

Total Assels

rade Payables
e to exchanges and clearin;
eraged market products

will Other liabilities as per accounting principles and included in the financial stateme

nts

principles and included in the financial statements

Mote: {a) 100% hajrcut may be allowed against 1ong term pertion of financing obtained froma financial
including amount duge against finance leases. (b) Mill in all other cases

1. 100% of subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted:

securities broker:

100% haircut may be allowed in respect of advance against shares if:
3, The existing authorized share capital allows the pruposad enhanced share capital

b, Boad of Directors of the company has approved the increase in capital

¢, Relevant Regulatory approvals have been obtained

d. There is no unreasonable delay in issue of shares against advance and all regulatory requirements
relating o the increase in paid up capital have been completed.

. Auditor is satisfied that such advance is against the increase of capital.

[ 2.6 [Total Liabilites

3. Ranking Liabilities Relating 10 -
Concentration in Margin Financing

| anaassd

The amount calculated client-to- client basis by which any amount receivable fram any of the financees

exceed 10% of the aggregate of amounts receivable from total finances. LProvided that above prescribsd
adjustments shall not be applicable where the aggregate amount of raceivable against rmargin financing 83,259,877
does not exceed Rs 5 million) Note: Only amount exceeding by 10% of each financee from
aggregate amount shall be include in the ranking liabilities

centration in securites lending and borrowing

The amount by which the aggregate of:
(i) Amount deposited by the barrower with NCCPL
(1) Cash rmargins paid and

[iii) The market value of securities pledged as margins excead the 110% of the market value of shares

borrowed (Note only amount axceeding by
110% of each borrower fram market value of shares borrowed shall be included in the ranking liabllities)

Net underwriting Commitments

a) in the case of right issuse ! if the market value of securites 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.

In the case of rights issuse where the market price of securities is greater than the subscription price, 5% of
the Haircut multiplied by the et underwriting commitment

The amount by which the total assets of the subsidiary (
bilities of the subsidiary
=nts and foreign

m the cubsidiary)

5o of the net position in foreign currency.Met position in fareign currency means the difference of total
assets denominated in forelgn cuurency |ess total liabilities denominated in foreign currency




Repo adjustment

in the case of financier/purchaser the total amount receivable under Repo less the 110% of the market
value of underlying securites.

In 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 applying haircut

less any cash deposited by the purchaser.

w

i

Concentrated proprietary positions

5% and 51% of the total proprietary positions then 5% of the
of the proprietary position,then 10% of the

If the market value of any security is between 2
value of such security .If the market of a security exceeds 51!
value of such security

1,684,113

|

Opening Positions in futures and options

iremnets in respect of open postions less the amount
lateral/ pledged with securities

i In case of customer positions, the {otal margin requ
of cash deposited by the customer and the value of securites held as col
exchange after applylong VaR haircuts

|

ii. In case of proprietary positions , the total margin requiremen
not already met

ts in respect of open positions to the extent

|
|
T

Short selll positions

i, Incase of customer pesitions, the rmarket 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 the customer as collateral
and the value of securities held as collateral after applying VAR based Haircuts

|

ii. Incase of praoprietory positions, the market valug of shares sold hort in ready market and not yet settled
increased by the amount of VAR based haireut less t

haircuts.

he value of securities pledged as collateral after applying

Total Ranking Liabilites

| 84,943,990

|

NET LIQUID CAPITAL BALANCE AS ON 31.03.2024

Calculations Summary of Liquid Capital

(i) Adjusted value of Assets (serial number 1.20)

(i} Less: Adjusted value of liabjlities {serial number 2.6)
(ifi) Less: Total ranking liabilitiel tseries number 3.11)

idelines and clarifications in respect
in the calculation of Adjusted value of assets and liabilities to address any

Note: Commission may issue
madification, deletion and i

Chief Financial Of

of the treatment of any component of Liquid Capital including
practical difficult

176,986,495

Officer

Compliance




