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Head of Account

Pak Rupee

Value in

Hair Cut/
Adjustments

Page

T Asses ¥ S Bifimra o o 3|
. ' Propery & Equipment gt o Rl
12  Intangible Assets | 4,000,000 4,000,000
1.3 Investment in Govt, Securities (150,000799) o i R 0] 1
14 Investment in Debt. Securities e i i
If listed than: i o, | S |
i. 5% of the balance sheet value in the case of tenure upto 1year, | 0 - 4]} 1
il. 1.5% of the balance sheet value, in the case of tenure from 1-3 years. - i 0] 0 ]
iii. 10% of the balance sheet value, in the case of tenure of more than 3 years. \¥ .0 0 |
If unlisted than: - A= O W | § o
i. 10% of the balance sheet value in the case of tenure upto 1 year. ol e 10 " 0 i o j
ii. 12.5% of the balance sheet value, in the case of tenure from 1-3 years S B b 0 0 E
(iii. 15% of the balance sheet value, in the case of tenure of more than 3 L 9563797 1,433,070 8,120,727
15 lInvestment in Equity Securities My F ) R Ty LR
i. If listed 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for 13,798,010 2,069,702 11,728,308
respective securities whichever is higher, - - = i i RN 1
Jii. If unlisted, 100% of carnying value. L e R bt - o
1.6 vestment in subsidiaries ! = i e s 0 L =2 e B SO | Wi 0 R .
1.2 vestment in associated companiesiundertaking = L N LR . e e Y T
|i. I listed 20% or VaR of each securities as computed by the Securites Exchange for respective securities 0 0
whichever is higher. . AN ORI e e A R N - -y e e | il 5
Jil. If unlisted, 100% of net value. A N W Ky N T Y b R o o N
18 Statutory orregulatory depositsbasic deposits with the exchanges, clearing house or central depository 1,755,25! 1,755,255
|orany other entity. D e e S ) e L. N . T, S _
1.9 Margin deposits with exchange and clearing house. — e I S B B ] R
1.0 Deposit with autharized intermediary against borowed secui 0 e ) i
1.11 _ Other deposits and prepayments S A ) 1,221,655, 1,221,655 it
112 |Accrued interest, profit or mark-~up on amounts placed with financial institutions or debt securities | | o]
etc.(Nil) > A P | il ~ -
1100% in respect of markup accrued on loans to directors, subsidiaries and other related parties | 0+: 0
113  Dividends receivables. 2 e = ! 0] 0]
114 Amounts receivable against Repo financing. [ o/ 0|
Amount paid as purchaser under the REPO agreement. (Securities purchased under repo arangement |
;shall not be included in the investments.) R = - o | 1 | B 1
115  Receivables other than trade receivables . s ) | 0] _ 0
116 |Receivables from clearing house or securities exchange(s) ! | { e
i. 100% value of claims other than those on account of entitlements against trading of securities in all 0 0
markets including MtM gains. A TN v TR i | o _
|ii. Receivable on entitlements against trading of securities in all markets including MtM gains. | 0. 0 T ]
117 Receivables from customers e (e W N O I o | I |
i. In case receivables are against margin financing, the aggregate if (i) value of securities held in the T 0 0
blocked account after applying VAR based Haircut, (i) cash deposited as collateral by the financee (jii)
market value of any secuiities deposited as collateral after applying VaR based haircut. |
i. Lower of net balance sheet value or value determined through adjustments. e B i} 1 ~ +‘
ii. Incase receivables are against margin trading, 5% of the net balance sheet value. 0 Di
ii. Net amount afterdeducting haircut e il ot Sl Wt Y g L —
iii. Incase receivalbes are against securities bomowings under 5LB, the amount paid to NCCPL as 0 0
. llateral upon entering into contract, |
‘Net amount after deducting haricut en = = i |11 1 i —
. Incase of other trade receivables not more than 5 days overdue, 0% of the net balance sheet value. 4,910,022 o 4,910,022
iv. Balance sheet value " e s 3 e | s
v. Incase of other trade receivables are overdue, or 5 days or more, the aggregate of (i) the market 0 0|
value of securities purchased for customers and held in sub-accounts after applying VAR based |
haircuts, (ii) cash deposited as collateral by the respective customer and (jii) the market value of |
securities held as collateral after applying VaR based haircuts, | |
\vi. 100% haircut in the case of amount receivable form related parties. gl ARG B Oi o
118  Cash and Bank balances o - o T W N B ; .
i. Bank Balance-proprietory accounts S 3 e _21,123] I | [ 21,123
ii. Bank balance-custorner accounts R 1 4,750,840, i GJ( 4,750,840
iii. Cash in hand 50,273 Q) 50,273
1.19 Total Assets 42,738,115 13.156,322? 20,581,293
2 Liabilities . FE e i i - ——
21 Trade Payables | |
i. Payable to exchanges and clearing house | 0, 0 D
ii. Payable against leveraged market products s | 0 0 .
iii. Payable to customers T ,_ 1 8,362,803 ”» 0, 8,362,803
22 Curent Liabilities X . S L O D [ fi ] i N ol o O |
|i. Statutory and regulatory dues f ) T | e 0] o
lii. Accruals and other payables - W 0 o e NG i 1,641,343] 0 1,641,343
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Head of Account

Value in Hair Cut/

Adjustments

Net Adjusted
Value

Pak Rupee

|
|
1
!

=)=
T 1

iii. Short-term borowings ;
iv. Current portion of subordinated Ioans
v. Curent portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provisian for taxation ST . T Se T N I o 36|
|ix. Other liabilities as per accounting principles and included in the financial statements sy 0
23 Non-Current Liabilities
\i. Long-Term financing
ii. Staff retirernent benefits S R v B
]iii. Other liabilities as per accounting principles and included in the financial statements
24 |subordinated Loans ST y B o
i.100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducte;

ii. Subordinated loans which do not fulfill the canditions specified by SECP

10,699,872

I
|
|

[=]{=] O‘OQ

25 [Total Liabilites
3 Ranking Liabilities Relating to : : s taid =t T b
31 _ Concentration in Margin Financing ] .
e amount calculated client-to- client basis by which any amount receivable from any of the | 0| )
nancees exceed 10% of the aggregate of amounts receivable from total financees.
32 'Concentration in securites lending and barowing
The amount by which the aggregate of: o]
(i) Amount deposited by the barower with NCCPL
(li) Cash margins paid and
(iii) The market value of securities pledged as margins exceed the 110% of the market value of shares
borrowed
33 |Net underwriting Commitments B |
(a) in the case of right issuse : if the market value of securites is less than or equal to the subscription 0 0
price;
the aggregate of:
(i) the 50% of Haircut multiplied by the underwriting commitments and
(i) the value by which the underwriting commitments exceeds the market price of the securities.
Inthe case of rights issuse where the market price of securities is greater than the subscription price, 5% of
the Haircut muitiplied by the net undenwriting < I - B 1 i | . N B
.(b) in any other case : 12.5% of the net undenwriting commitments - : a— . o] 0
34 Negative equity of subsidiary i . - | _ )
|The amount by which the total assets of the subsidiary ( excluding any amount due from the subsidiary) 0 0
\exceed the total liabilities of the subsidiary

20,758,884

o

SR = L AR

35 Foreign exchange agreements and foreign cumency positions o ! I -
|5% of the net position in foreign cunrency.Net position in foreign curency means the difference of total | 0 0
1assets denominated in foreign cuurency less total liabilities denominated in foreign curency

3.6  Amount Payable under REPO

37 Repo adjustment ; |

In the case of financierpurchaser the total amount receivable under Repo less the 110% of the market 0
value of underlying securites. |
In the case of financeeiseller 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

: plying haircut less any cash deposited by the purchaser. . | + - ol
3.‘2‘3ncentra[ed proprietary positions |

T the market value of any security is between 25% and 51% of the total proprietary positions then 5% of i o ) 0
the value of such secuiity .If the market of a security exceeds 51% of the proprietary position,then 10% of 1
_the value of such security

39 Opening Positions in futures and options .~ = T = oiee e
i. In case of customer positions, the total margin requiremnets inrespect of open postions less the amount 0 0
of cash deposited by the customer and the value of securites held as collaterall pledged with securities
exchange after applyiong VaR haircuts L i —
ii.In case of proprietary positions , the total margin requirements in respect of open positions to the
|extent not already met el el OIS =TT e e

31 Short selll positions 7 T :77 ,,-__

{ 4 T P S—
1

i. Incase of customer positions, the market value of shares sold short in ready market on behalf of 0 0]
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 a pplying VARbased Haircuts | et | N e
|ii. Incase of proprietory positions, the market value of shares sold short in ready market and not yet 0 0
;settled increased by the amount of VAR based haircut less the value of securities pledged as collateral
after applying haircuts.

311 Total Ranking Liabilites 7
312 _JliguidiCapital S0

0
EEED
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[Secreguiatian B Net Capital Balance
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Head of Account Valuation Basis Value in
Pak Rupee

T G T G = ; |
i ~ - ot i e it i (U R i 2] S RS e P S e R e £y i o P T 1
1 Cash in hand orin bank As per book value 6,527,218
2 [Trade Receivables ~ [BookValue less those overdue for more than foutteendays | 5,827,217
. S e e e e 2 e S S N Y . W
3 llnvestment in listed securities in the name of broker Securities on the exposure list marked to market less 15% 11,728,308
= ldecount M. ¢ o T SRS SO T Oy | Bl P |
4 Securities purchased for customers Securities purchased for the customer and held by the
|broker where the payment has not been received within
5 ! = S fourteen days i - ST
5 Listed TFCs! Corporate Bonds of not less than BEB grade assigned by a credit rating IMarked to Market less 10% discount
,company in Pakistan i y SR | ey Sieay = et MO
6 FIBs Marked to Market less 5% discount
7 Treasury Bill CIRes, -~ [Atmaketvalue ; LR e
8 | Anyother current asset specified by the Commission AR TAs per the valuation basis determined by the Commission | )
I — LN e o 1 . e T ! ]
9 [Total Assets 24,082,743
[.)escr'ipti'on of Current liabilities : e i |
1 ‘Trade payables Bock Value less those overdue for more than 30 days 7,036,847|
2 |Other liabilities As classified under the generally accepted accounting 13,722,036
] _principles R |
C  Total Liabilities | 20,758,883
D NetCapital Balance ' e e |

|




Net Capital Balance
for the month of 30-NOV-16
of Mls. ASA Stocks (Pvt) Ltd.

Submission Date 14-DEC -2016 14:24:44

' Page 1 ef 1

Head of Account Valuation Basis Value in

Pak Rupee

Description of Current Assets " fae 2 e i
Cashin hand or in bank - As per book value 7.728737

|
Trade Receivables ~ |Book Value less those overdue for more than fourteen days 6,825,190
Investment in listed securities in the name of broker e ) i [securities on the exposure list marked to market less 15% 12,958,038
| : _ discoumt " o T N . -
Securities purchased for customers Securities purchased for the customer and held bythe

|broker where the payment has not been received within
: fourteen days ) y S—— d
Listed TFCsi Corporate Bonds of not less than BBB grade assigned by a credit rating iMarked to Market less 10% discount
company in Pakistan _ 1198 i e . -
FIBs |Marked to Market less 5% discount
Treasury Bill |At market value [
'Any other current asset specified by the Commission |As per the valuation basis determined by the Commission | i T
Total Assets | 27,511,965
[ it i i e e e e i B e T Ja
Description of Curent liabilities 1
Trade payables e Book Value less those overdue for more than 30 days [ 5,618,471
Other liabilities |As classified under the generally accepted accounting 4 15,251,716
_principles | y )

Total Liabilities 20,870,187

N?Ca_mt-éiié-lance

ﬁ;eﬁ,i’ﬁ?
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Liquid Capital Statement
for the month of 30-NOV-16
of Mls. ASA Stocks (Pvt) Ltd.

Submission Date 14-DEC-2016 15:22:34
Page 1 Of 2

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

T Assets LT P R
™ Property & Equipment e o
1.2 Intangible Assets | 4,000,000 4,000,000 |
13 Investment in Govt. Securities (150,000°39) . |
14 Investment in Debt. Securities | |
If listed than: |
i. 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. .
iii. 10% of the balance sheet value, in the case of tenure of more than 3 years.
If unlisted than: N
i. 10% of the balance sheet value in the case of tenure upto 1 year.
ii. 12.5% of the balance sheet value, in the case of tenure from 1-3 years.
i 15% of the balance sheet value, in the case of tenure of more than 3 years.

15 Investment in Equity Securities 2 = N = il -
i If listed 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for 15,244,750 2,286,712 12,958,038
respective securities whichever is higher,
ii. If unlisted, 100% of camying value.

1.6 Investment in subsidiaries ] : . 0T o omf ; o
Investment in associated companiesfundertaking ) .

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. rx R 1 B f o
1.8 Statutory orregulatory depositsbasic depasits with the exchanges, clearing house or central depaository 690,000 690,000

or any other entity. | + | N

1.9 Margin deposits with exchange and clearing house. 2,578,355| D‘[ 2,578,355,

1.0 Deposit with authorized intermediary against berowed securities under SLB. | il |

m Other deposits and prepayments | 695_,246; 696,246,

1.12 Accrued interest, profit or mark-up on amounts placed with financial institutions or debt securities |
etc.(Nil)

___100% inrespect of markup accrued on loans to directors, subsidiaries and other related parties

1.13 Dividends receivables.

1.14 Amounts receivable against Repo financing
Amount paid as purchaser under the REPO agreernent. (Securities purchased under repo amangement | 3
shall not be included in the investments.) !

1.15 Receivables other than trade receivables

116 Receivables from clearing house or securities exchange(s) )
i. 100% value of claims other than those on account of entitlements against trading of securities in all
markets including MtM gains.
Jii. Receivable on entitlements against trading of securities in all markets including MtM gains.

117 Receivables from customers )
i. In case receivables are against margin financing, the aggregate if (i) value of securities held in the
blocked account after applying VAR based Haircut, (i) cash deposited as collateral by the financee (jii)
market value of any secuities deposited as collateral after applying VaR based haircut.
i. Lower of net balance sheet value or value determined through adjustments. )

ii. Incase receivables are against margin trading, 5% of the net balance sheet value.

ii. Net amount after deducting haircut , B R =~
iii. Incase receivalbes are against securities borowings under SLB, the amount paid to NCCPL as
collateral upon entering into contract,

iii. Net amount after deducting haricut I B

. iv, Incase of other trade receivables not more than 5 days overdue, 0% of the net balance sheet value.
iv. Balance sheet value -

v. Incase of other trade receivables are overdue, or 5 days or more, the aggregate of (i) the market
value of securities purchased for customers 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 after applying VaR based haircuts.

-

= i N 9,553797, 1433070 8,120,727,

= =1 % e ol ol o oo s

i = +

R

o S e
i et

{
T
e e s
S

5,747,122 o 5,747,122

+ - - 1

vi. 100% haircut in the case of amount receivable form related parties.
118 Cash and Bank balances :
i. Bank Balance-proprietory accounts 23,005
ii. Bank balance-customer accounts 5,127,377,
___ iii.Cashinhand 29,103
119  Total Assets 46,241,107 11,657,38
2 Laoitesglitel ST ST : es 1
21 Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products | - ]
iii. Payable to custormers . 5,845,801 B 5,845,801
22 Cumrent Liabilities !
i. Statutory and regulatory dues
ii. Accruals and other payables

23,005
5,127,377
26,103
34,583,727

cooo

+ +

+ ~+

- [ 1,644,850] 0 1,644,850,
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for the month of 30-NOV-16
of Mis. ASA Stocks (Pvt) Ltd.

Submission Date 14-DEC-2016 15:22:34

Head of Account

Liquid Capital Statement

Value in

Pak Rupee

Hair Cut/
Adjustments

Net Adjusted

iii. Short-term borowings e } W 13,350,000] - { 13,350,000
iv. Cunent portion of subordinated loans A . il T 1 e o

v. Cumrent portion of long term liabilities ek e = DY Ay l )

vi. Defered Liabilities SN N i > I - 1 . N

vii. Provision for bad debts TN, o T T v i i

viil. Provision for taxation PR IR W o T L i o 29,536
Lix. Other liabilities as per accounting principles and included in the financial statements B K 1 ]
Non-Current Liabilities i |

i. Long -Term financing 2 | 1 ol

ii. Staff retirement benefits E = L "

iii. Other liabilities as per accounting principles and included in the financial statements 1 s i B .
Subordinated Loans o |

i.100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted ? |

ii. Subordinated loans which do not fulfill the conditions specified by SECP |

Total Liabilites 20,870,187 0] 20,870,187
RankinQLlabllltles Relating 10 : i

Concentration in Margin Financing | 1

The amount calculated client-to- client basis by which any amount receivable from any of the {

[financees exceed 10% of the aggregate of amounts receivable from total financees. | 1 1

Concentration in securites lending and borrowing | | |

The amount by which the aggregate of: | !

(i) Amount deposited by the borower with NCCPL |

(li) Cash margins paid and |

(iii) The market value of securities pledged as margins exceed the 110% of the market value of shares |

_borrowed |

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 undenariting 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 net undenwriting SO I (5= 1 . =

(b) in any other case : 12.5% of the net undenwriting commitments - il < S| O . )
Negative equity of subsidiary d ) ) R

The amount by which the total assets of the subsidiary ( excluding any amount due from the subsidiary)

exceed the total liabilities of the subsidiary |
Foreign exchange agreements and fore[gn curency positions Il |
5% of the net position in foreign cumency.Net pasition in foreign curency means the difference of total |

|assets denominated in foreign cuurency less total liabilities denominated in foreign cumency l

Amount Payable under REPO | I

Repo adjustment | i * 1
In the case of financierlpurchaser the total amount receivable under Repo less the 110% of the market | |

value of underlying securites. 1

Inthe case of financeeiseller 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. | | 1 i
Concentrated proprietary positions | | | |
If the market value of any security is between 25% and 51% of the total proprietary positions then 5% of | [
the value of such secuity .If the market of a security exceeds 51% of the proprietary position,then 10% of |

the value of such security |

Opening Positions in futures and options - i

i. In case of customer positions, the total margin requiremnets in respect of open postions less the amount |

of cash deposited by the customer and the value of securites held as collaterall pledged with secuiities

exchange after applyiong VaR haircuts ) ! i |

ii. In case of proprietary positions , the total margin requirements in respect of open positions to the |

_extent not already met 1

Short selil positions e ) |

i. Incase of customer positions, the market 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 o .

ii. Incase of proprietory positions, the market value of shares sold short in ready market and not yet

settled increased by the amount of VAR based haircut less the value of securities pledged as collateral

\after applying haircuts. ) |

Total Ranking Liabilites R 0 0

|_ iquid id C al J:_)lta | 25,370,920 11,657,380 13,713,540
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e mquiaon tiy] Net Capital Balance
for the month of 31-DEC-16
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Submission Date 16-JAN-2017 11:46:51
3 Page 1 of 1

Head of Account Valuation Basis Value in

Pak Rupee

A Desr.:rip_tion of Current Assets .

1 Cashinhand orin bank B As per book value B T T
2 Trade Receivables ) Baak Value less those overdue for more than fourteen days i 1,447,377
3 Investment in listed securities in the name of broker T Securities on the exposure list marked to market less 15% 12,407,459
4 Securities purchased for customers i s & ‘g:gs;;jt?;s purchased for the customer and held by the 2,465,696

\broker where the payment has not been received within
: i fourteen days
5 Listed TFCsl Corporate Bonds of not less than BBB grade assigned by a credit rating ;TMalked to Market less 10% discount
company in Pakistan

]

6 FiBs %Mazked to Market less 5% discount

7 Treasury Bill 'At matket value i

8 Any other current asset specified by the Commission 'As per the valuation basis determined by the Commission T 1,943,030

9 Total Assets ' 46,112,632
. Description of Cument liabilities N ‘[ R _

1 Trade payables - ' 'Book Value less those overdue for more than 30 days 27,637,372

2 Otherliabilities AAs_ classified under the generally accepted accounting | © 13,370,756

| _principles ) gt el
Cc Total Liabilities 41,008,12
O NetCaptaiBalance SHU




Schedule il

Liquid Capital Statement
for the month of 31-DEC-16
of Mls. ASA Stocks (Pvt) Ltd.

Submission Date 16-JAN-2017 12:21:50 '

Page 1 0f 2
Head of Account Value in Hair Cut/ Net Adjusted
§ Pak Rupee Adjustments Value
1 Assets l : it
1 Property & Equipment Gie el i R g snoT 2,431,007
1.2 Intangible Assets Tt ‘ 4,000,000 4,000,000
1.3 Investment in Govt. Securities (150,000°99) | ] +
14 Investment in Debt. Securities | |
If listed than: | |
i. 5% of the balance sheet value in the case of tenure upto 1 year. i SN T W
ii. 7.5% of the balance sheet value, in the case of tenure from 1-3 years. 1 It
iii. 10% of the balance sheet value, in the case of tenure of more than 3 yeats. i
If unlisted than: ) | I
i. 10% of the balance sheet value in the case of tenure upto 1 year. 1 B
ii. 12.5% of the balance sheet value, in the case of tenure from 1-3 years, 1
iii. 15% of the balance sheet value, in the case of tenure of more than 3 years, - 91553,797+ 1,433,070 _ 8,120,727
15 Investment in Equity Securities ) i
i. If listed 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for 14,597,010 2,189,552 12,407,458
respective securities whichever Is higher. [ WO S . ! ! ., | ==
i If unlisted, 100% of canying vaiue. i e B 1 B
1.6 .Investment in subsidiaries 3 N e W D . N e ! X _ i
] Investment in associated companiesiundertaking e ) | L e 1
i If listed 20% or VaR of each securities as computed by the Securites Exchange for respective securities |
whichever is higher. 1 | o]
Ii. If unlisted, 100% of net value, ! 1
18 Statutory or regulatory depositsbasic deposits with the exchanges, clearing house or central depository | 600,000 600,000
or any other entity. : i !
1.9 Margin deposits with exchange and clearing house. 1 1,843,030, 0] 1,943,030
1.10 Deposit with authorized intermediary against borowed securities under SL8, l 1
111 Otherdeposits and prepayments 1 815,982 815,982
112 Accrued interest, profit or mark-up on amounts placed with financial institutions or debt securities
ete. (Nil} 1
______100% in respect of markup accrued on loans to directors, subsidiaries and other related parties :
113 Dividends receivables. |
174 Amountsreceivable against Repo financing.
Amount paid as purchaser under the REPO agreement. (Securities purchased under repo arangement |
shall not be included in the investments.) . 1 1 }
1.15 Receivables other than trade receivables 1 218 218, B
116 Receivables from clearing house or securities exchange(s)
i 100% value of claims other than those on account of entitlements against trading of securities in all |
markets including MtM gains. i l
ii. Receivable on entitlements against trading of securities in all markets including MtM gains. 1 |
117 Receivables from customers Jas ) ) | I
i. In case receivables are against margin financing, the aggregate if (i) value of securities held in the ‘
blocked account after applying VAR based Haircut, (i) cash deposited as collateral by the financee (iii) ‘
market value of any securities deposited as collateral after applying VaR based haircut. |
i. Lower of net balance sheet value or value determined through adjustments. | 1] 1 1
ii. Incase receivables are against margin trading, 5% of the net balance sheet value. [
ii. Net amount after deducting haircut 3. 1 s .
ili. Incase receivalbes are against securities borowings under SLB, the amount paid to NCCPL as
collateral upon entering into contract, :
iii. Net amount after deducting haricut ! il ]
. iv. Incase of other trade receivables not more than 5 days overdue, 0% of the net balance sheet value. 1,125,984 0| 1,125,984
iv. Balance sheet value 3 |
v. Incase of other trade receivables are overdue, or 5 days or more, the aggregate of (i) the market
value of securities purchased for customers and held in sub-accounts after applying VAR based
haircuts, (ii) cash deposited as collateral by the respective customer and (i} the market value of
securities held as collateral after applying VaR based haircuts. !
vi. 100% haircut in the case of amount receivable form related parties.
118 Cash and Bank balances | i |
i. Bank Balance-praprietory accounts i 201,085, OL 201,085
ii. Bank balance-customer accounts | 27,647,985, 0, 27,647,985
_iii. Cash in hand _ N 26,756, 0 26,756
1.19 Total Assets N - 62.542,854| 11,469,829 51,473,025
2 Liabiliies e | . ' :
21 Trade Payables | | |
i. Payable to exchanges and clearing house { )
ii. Payable against leveraged market products il
iii, Payable to customers B ?[ 28l9021655J 0 28,902,655
22 Curent Liabilities ’ = N |
i. Statutory and regulatory dues 1 P ’ il
ii. Accruals and other payables t 1,499,905| 0 1,499,905
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23

24

25

31

3.3

3.4

3.5

36
3

3.9

3
332

forthe month of 31-DEC-16
of Mis. ASA Stocks (Pvt) Ltd.

Submission Date 16-JAN-2017 12:21:50

Head of Account

Liquid Capital Statement

Value in

Pak Rupee

Page 2

Hair Cut/
Adjustments

Oof 2

Net Adjusted

Value

iii. Short-term borowings 0 i I 10,605,568] 0 10,605,568
iv. Cument portion of subordinated loans o) 1 ]

v. Current portion of long term liabilities _ i il s | |
vi. Deferred Liabilities e s !

vii. Provision for bad debts 3 e T |

viii, Provision for taxation oot ; —iL . [ 28=501L o 28,501
ix. Other liabilities as per accounting principles and included in the financial statements ! L

Non-Current Liabilities I

i. Long-Term financing % S A B [ | i |,

ii. Staff retirement benefits [ ) I 2 el

iii. Other liabilities as per accounting principles and included in the financial statements | 1 ]
Subordinated Loans Ay | | ‘
1.100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted | :

ii. Subordinated loans which do not fulfill the conditions specified by SECP

Total Liabilites 41,036,629 0 41,036,629
Ranking Liabilities Relating to : B ! i -
Concentration in Margin Financing [

The amount calculated client-to- client basis by which any amount receivable from any of the :

financees exceed 10% of the aggregate of amounts receivable from total financees. i |

Concentration in securites lending and borowing | |

The amount by which the aggregate of: |

(i) Amount deposited by the borrower with NCCPL |

(li) Cash margins paid and |

(iii) The market value of securities pledged as margins exceed the 110% of the market value of shares }

borowed } i< +

Net underwriting Commitments If ! |

(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 muitiplied by the undenwriting commitments and

(i) the value by which the undenariting 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 net underwriting bl 1 1 ¢ i
(b) in any other case : 12.5% of the net undemwriting commitments ! 1 | ] ]
Negative equity of subsidiary | L ~

The amount by which the total assets of the subsidiary ( excluding any amount due from the subsidiary) T

exceed the total liabilities of the subsidiary ] ! |

Foreign exchange agreements and foreign cumency positions | | |

5% of the net position in foreign curency.Net position in foreign cumrency means the difference of total

assets denominated in foreign cuurency less total liabilities denominated in foreign curency i | |

Amount Payable under REPO | |

Repo adjustment | | |

In the case of financierpurchaser the total amount receivable under Repo less the 110% of the market

value of underlying securites.

Inthe case of financeelseller 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. i |

Concentrated proprietary positions i *

If the market value of any security is between 25% and 51% of the total proprietary positions then 5% of |

the value of such security .If the market of a security exceeds 51% of the proprietary position,then 10% of |

the value of such security

Opening Positions in futures and options [

i. In case of customer positions, the total margin requiremnets in respect of cpen postions less the amount |

of cash deposited by the customer and the value of securites held as collaterall pledged with securities | ‘

exchange after applyiong VaR haircuts Ll Moz ) }

ii. Incase of proprietary positions, the total margin requirements in respect of open positions to the |
_extent not already met g 1. 1

Short selll positions el ISR . T i I 1

i Incase of customer positions, the market 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 o f |

ii. Incase of proprietory positions, the market value of shares sold short in ready market and not yet |

settied increased by the amount of VAR based haircut less the value of securities pledged as collateral |

after applying haircuts. 1 1 1

Total Ranking Liabilit | 0 0

Liquid Capital P
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Net Capital Balance
for the month of 31-JaN-17
of Mls. ASA Stocks (Pvt) Ltd.

Submission Date 15-FEB-2017 11:47:45
Page 1 0f 4

" Head of Account Valuation Basis Value in

=

Pak Rupee

ey

A Description of Curent Assets

1 Cash in hand or in bank I Tk “As bért‘jcck value

12,163,899
2 Trade Receivables Book Value less those overdue for more than fourteen days 1,326,791
3 Investment in listed securities in the name of broker Secunties on the exposure list marked to market less 15% i 10,131,33§
discount }
4 Securities purchased for customers Securities purchasea and held by the 3,125,655
broker where the h n received within
fourteen days
5 Listed TFCs Corporate Bonds of not less than BBB grade assigned by a credit rating Marked to Market less 10% dis
company in Pakistan
6 FIBs Marked to Market | discount
7 Treasury Bill At market value
. Any other current assct specified by the Commission As per the valuation basis determined by the Commission 830,685
9 Total Assets 27,578,268
B Description of Current liabilities
1 Trade payables Book Value: less those overdue for mos 9211976
2 Other iabilities As classified under the: ge 12,352,133
principles
€ Totai Liabilities 21,564,109
D Net Capital Balance 6,014,159
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Ligquid Capital Statement
for the month of 31-JaN-17
of Mis. ASA Stocks (Pvt) Ltd.

Submission Date 15-FEB-2017 12:14:58
Page 1 of 2

Head of Account

Hair Cut/ Net Adjusted

Adjustments Value

1 Assets L Rl : e e ]
1.1 Pfopert_y & Equmer‘ﬂ i 2.604,3?57 2,‘?-«'_0_‘1&—_ . i
1.2 Intangible Assets 4,000,000 4,000,000 |
13 Investment in Govt. Securities (150,000°98) 0 0 |

1.4 Investment in Debt. Securities
If listed than:
1. 5% of the balance sheet value In the case of tenure upto 1 year.
il. 1.5% of the balance sheet value, in the case of tenure from 1-3 years.
. 10% of the balance sheet value, in the case of tenure of more than 3 years.
If unlisted than:
1. 10% of the balance sheet value in the case of tenure upte 1 year,
i. 12.5% of the balance sheet value, in the case of tenure frem 1-3 years,

m. 15% of the balance sheet value, in the case of tenure of more than 3 years. 9,553,797 1,433,070 8,120,?273
15 Investment in Equity Securitics
1 If listed 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for 11.919.221 1,787,883 10,131 ,338§
. riespective securnities whichever is higher, {

i If unlisted, 100% of camying value.
16 Investment in subsidianes
17 Investment in associated companiesiundertaking
1. 1f listed 20% or VaR of each securities as computed by the Securites Exchange for respective securities
whichever is higher
i If unlisted, 100% of net value.

1.8 Statutery orregulatory depositsbasic deposits with the exchanges, clearing house or central depository 600,000 600,000

or any other entity
19 Margin deposits with exchange and clearing house. 830,885 0 830,685
110 Deposit with authorized intermediary against borrowed securities under SLB. | i
1.1 Other deposits and prepayments 815,982 515,982

1.12 Accrued interest, profit of mark-up on amounts placed with financial institutions or debt securities
etc. (Nil)

n respec s o dwectors, subsidianes and other related parties
1.13 ece
114 >cel
1 as purc (Secunties purchased under repo arangement
shall not be include
1.15 Receivables other than uade rece T i
in Receivables from clearing house or securities exchange(s)

1. 100% value of ms other than those on ac of entitlernents agamst trading of securities in all {
markets including MtM gains !
it. Receivable on entitliements against rading of securities in all markets in
111 Receivables from customers
i In case receivables are against margin financing, the ¢
blockec ount after applying VAR based Haircut, (1) cas
market value of any sccurities deposited as collateral
1. Lower of net balance sheet value or value determined thiougt
il Incase receivables are against margin trading, 5% of the net bal

g MtM gains

sheetvalue

i Net amount after deducting haircut
. i, Incase receivalbes are against securities borowings under SLB, the amount paid to NCCPL as
collateral upon entering into contract,
ii. Net amount after deducting haricut
. Incase of other trade receivables not more than 5 days overdue, 0% of the net balance sheet value 1,048,334 0 1,048,334
w. Balance sheet value #
v. Incase of other vade receivables are overdue, or § days or more, the aggregate of (i) the market
value of securities purchased for customers 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
secunties held as collateral after applying VaR based haircuts.
vi. 100% haircut in the case of amount receivable form related parties
118 Cash and Bank balances

i. Bank Balance-proprietory accounts 4,751 0 4,751

ii. Bank balance-customer accounts 12,159,148 4] 12,159,148

iii. Cash in hand 14,370 0 14,370,

119 Total Assets e 43,550,683 11,241,330 32,309,353
2 Liabilities ] o S
21 Trade Payables !
i. Payable to exchanges and clearing house i

ii. Payable against leveraged market products ) ] R ]

iil. Payable to customers 12,147,622 0 12,147,622

22 Current Liabihities
i Statutory and requlatory dues
i Accruals and other payables 3 1,416,487 0 1,416‘4871




[ See regulation 6(4) ]

2.3

24

)
wn

33

w
o

3.10

W

Schedue Il

for the month of 31-JaAN-17
of Mls. ASA Stocks (Pvt) Ltd.

Submission Date 15-FEB-2017 12:14:58

Head of Account

. Short - term borowings

v. Current portion of subordinated loans

v. Current portion of long term liabilities

vi. Defered Liabilities

vii. Provision for bad debts

viii. Provision for taxation

ix. Other liabilities as per accounting principles and included in the fir
Non-Curent Liabilites

I. Long-Term financing

1. Staff retirement benefits

iii. Othet liabilities as per accounting principles and included
Subordinated Loans

1.100% of Subordinated loans which fulfill the conditions spec
Il Subordinated loans which do not fulfill the conditions specific

cial statements

Total Liabilites
Ranking Liabilities Relating to :
Concentration in Margin Financing
The amount calculated client-to- client basis by which any amount 1
financees exceed 10% of the aggregate of amounts receivable fror
Concentration in securites lending and borrowing

ne amount by which the aggregate of:

(1) Amount deposited by the borrower with NCCPL

() Cash margins paid and

() The market value of securities pledged as margins exceed the 110% of the ma
borowed

Net undenwriting Commitments

(a) in the case of night issuse © if the market value of securites is less than or equal 16 the subsonp
price;

the aggregate of

(i) the 50% of Haircut multiplied by the undenwiiting commitments and
he value by which the undenwriting commitments exceeds the marke
In the case of rights issuse where the market price of securitios is greater t
the Harcut multiplied by the net undenwiiting

(b} in any other case : 12.5% of the net undenwriting commitments
Negative equity of subsidiary

The amount by which the total assets of the subsidiary ( exciuding any amount due f
exceed the total liabilities of the subsidiary i

Foreign exchange agreements and foreign curency positions
5% of the net position in foreign curency.Net pesition in foreign currency means the diffe
assets denominated in foreign cuurency less total liabilities denominated in foreign cure
Amount Payable under REPO

Repo adjustment

in the case of financierpurchaser the total amount receivable under Repo less the 110% of the market
value of underlying secuntes

in the case of financee’seller the market value of underlying secuities after applying ha
total amount received less value of any secuntes deposited as collateral by the purchaser after

applying harcut less any cash deposited by the purchaser.

Concentrated proprietary positions

If the market value of any security is between 25% and 51% of the total proprietary positions then 5% of
thervalue of such secunty If the maiket of a security exceeds 51% of the proprietary position,then 10% of
the value of such security .

Opening Positions in futures and options b

I.In case of custorner positions, the total margin requiremnets in respect of apen postions less the amount
of cash deposited by the customer and the value of securites heid as collateral pledged with securities
exchange after applyiong VaR haircuts

ilIn case of proprietary positions, the total margin requirerments in respect of open positions to the
extent not already met

Short selll positions

1 Incase of customer positions, the market 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 proprietary positions, the market value of shares sold short in ready masket and not yet

settled increased by the amount of VAR based haircut less the value of securitics pledged as collateral
after applying haircuts.

Total Ranking Liabilites

Liquid Capital

m any of the

Liquid Capital Statement

Value in
Pak Rupee

Page 2

Hair Cut/
Adjustments

8,000,000 0
4,150 0
21,568,259 0

0 0

2198300 1124530

Net Adjusted
Value

of 2

8,000,000

4,150

21,568,259

10,741,094
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118

119 Total Assets

2
21

2.2

Assets

_Intangible Assets.

.or any ather entity.

for the month of 28-FEB-17
of Mis. ASA Stocks (Pvt) Ltd.

Submission Date 15-MAR-2017 15:54:08

Head of Account

Liquid Capital Statement

Value in

Pak Rupee

Page 1 DE 2

Hair Cut/
Adjustments

Net Adjusted
Value

Property & Equipment

575,680)

“oermesn

4,000,000

Investment in Govt, Securities
Investment in Debt. Securities
If listed than:

1. 5% of the balance sheet value in the case of tenure upto 1 year.

ii. 1.5% of the balance sheet value, in the case of tenure from 1-3 years

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% of the balance sheet value, in the case of tenure from 1-3 years.

iii. 15% of the balance sheet value, in the case of tenure of more than 3 years.

Investment in Equity Securities

i. If listed 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for
respective securities whichever is higher.

ii. If unlisted, 100% of camying value.

Investment in subsidiaries

Investment in associated companieslfundertaking

1. 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 orregulatory depasitsbasic deposits with the exchanges, clearing house or central depository

Margin deposits with exchange and clearing house. B iy

Deposit with authorized intermediary against borowed securities under SLB.

Other deposits and prepayments

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

_100% in respect of markup accrued on loans to directors, subsidiaries and other related parties

[

9,553,797,

12,405,789

e

600,000
|

981745
815982

4,000,000,

t+

1,433,070]

f

1,860,868

600,000/
of

81 5198%

8,120,727

|
10,544,921

661,745

Dividends receivables.

Amounts receivable against Repo financing.

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

Receivables other than trade receivables

Receivables from clearing house or securities exchange(s)

1. 100% value of claims other than those on account of entitlerments against trading of securities in all
markets including MtM gains.

i.. Receivable on entitlements against trading of securities in all markets including MtM gains.
Receivables from customers

i. In case receivables are against margin financing, the aggregate if (i) value of securities held in the
blocked account after applying VAR based Haircut, (ii) cash deposited as collateral by the financee (iii)
market value of any secuiities deposited as collateral after applying VaR based haircut.

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

il. Incase receivables are against margin trading, 5% of the net balance sheet value.

ii. Net amoeunt after deducting haircut s

iii. Incase receivalbes are against securities bomowings under SLB, the amount paid to NCCPL as
collateral upon entering into contract,

iii. Net amount after deducting haricut " e

iv. Incase of other trade receivables not more than 5 days overdue, 0% of the net balance sheet value.
iv, Balance sheet value . S . .

v. Incase of other trade receivables are overdue, or 5 days or more, the aggregate of (i) the market
valuye of securities purchased for customers and held in sub-accounts after applying VAR based
haircuts, (i) cash depdfited as collateral by the respective customer and (jii) the market value of
securities held as collateral after applying VaR based haircuts.

1,897,442

Tl = SR ) S

i £

1,897,442

|
i

vi. 100% haircut in the case of amount receivable form related parties.
Cash and Bank balances

i. Bank Balance- proprietory accounts

ii. Bank balance-custormer accounts

iii. Cash in hand

28,770
8,238,956
2,946

0

T

i

28,770
8,238,956
2,946

41,101,107

11,285,600

Liabilities

!

I

29,815,507,

Trade Payables
i. Payable to exchanges and clearing house
it. Payable against leveraged market praducts
ii. Payable to customers

Current Liabilities

i. Statutory and regulatory dues

il. Accruals and other payables

9,182,091

1,534,607,

|
9,182,091,

i

1,534,607
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Liquid Capital Statement
forthe month of 28-FEB-17
of Mls. ASA Stocks (Pvt) Ltd.

Submission Date 15-MAR-2017 15:54:08

Head of Account Value in

Pak Rupee

iii. Short-term borowings 7!700,000;

iv. Current portion of subordinated loans

v. Current portion of long term liabilities

vi. Deferred Liabilities

vii. Provision for bad debts

viii. Provision far taxation . o ) o
ix. Other liabilities as per accounting principles and included in the financial statements
Non-Cument Liabilities

Page 2 Of 2

Hair cut/
Adjustments

19

B

Net Adjusted
Value

7,700,000

i. Long-Term financing

ii. Staff retirement benefits . . Lot

iii. Other liabilities as per accounting principles and included in the financial statements

Subordinated Loans LA
i.100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted
ii. Subordinated loans which do not fulfill the conditions specified by SECP

Total Liabilites 18,416,698

18,416,698

Ranking Liabilities Relating to ;

Cencentration in Margin Financing

The amount calculated client-to- client basis by which any amount receivable from any of the
financees exceed 10% of the aggregate of amounts receivable from total financees.

Concentration in securites lending and borowing

The amount by which the aggregate of:

(i) Amount deposited by the barower with NCCPL

(li) Cash margins paid and

(ii) The market value of securities pledged as margins exceed the 110% of the market value of shares
borowed

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 undenwriting commitments and

(i) the value by which the undenwriting 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 net underwriting

(b) in any other case : 12.5% of the net undemwriting commitments

Negative equity of subsidiary

The amount by which the total assets of the subsidiary ( excluding any amount due from the subsidiary)
exceed the total liabilities of the subsidiary S T 1
Foreign exchange agreements and foreign cumency positions

5% of the net position in foreign currency.Net position in foreign curency means the difference of total

.assets denominated in foreign cuurency less total liabilities denominated in foreign cumency

Amount Payable under REPO
Repo adjustment

In the case of financierpurchaser the total amaeunt receivable under Repo less the 110% of the market
value of underying securites.

In the case of financeeiseller 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,

Concentrated proprietary positions

If the market value of any security is between 25% and 51% of the total proprietary positions then 5% of
the value of such security .If the market of a security exceeds 51% of the proprietary position,then 10% of
the value of such security

e e

b

Opening Positions in futures and options _

i, o S FET W, : — .

i. In case of customer positions, the total margin requiremnets in respect of open postions less the amount
of cash deposited by the customer and the value of securites held as collaterall pledged with securities
exchange after applyiong VaR haircuts

ii.incase of proprietary positions , the total margin requirements in respect of open positions to the
extent not already met

Short selll positions

i. Incase of gustomer positions, the market value of shares sold short inready 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 proprietory positions, the market value of shares sold short in ready market and not yet
settled increased by the amount of VAR based haircut less the value of securities pledged as collateral
after applying haircuts.

Total Ranking Liabilites

o

S

i

0

Liquid Capital : _ Py __ | zewa®

1 1:.265",6’00;

11,398,809




o Net Capital Balance
for the month of 28-FEB-17
of Mls. asA Stocks (Pvt) Ltd.

Submission Date 15-MAR-2017 15:27:17

Page 1 0of 1
= Head of Account Valuation Basis Value in
Pak Rupee
A Description of Current Assets ; |
1 Cash in hand or in bank T i “As per bock value N fEEve 8,267,726
2 Trade Receivables - Book Value less those overdue for more than fourteen days 1,999,408
3 Investment in listed securities in the name of broker Securities on the exposure list marked to market less 15% I 10,544,921
discount |
4 Securities purchased for customers Securities purchased for the customer and held by the 1,698,814
broker where the payment has not been received within
fourteen days ;
5 Listed TFCsl Corporate Bonds of not less than BBB grade assigned by a credit rating Marked to Market less 10% discount
company in Pakistan | !
6 FIBs Marked to Market less 5% discount
7 Treasury Bill At market value 1
8 ‘Any other curent asset specified by the Commission As per the valuation basis determined by the Commission {I 981,745
|
I i ; ! i =
9 Total Assets | 23,492,614
. Description of Current liabilities :
Trade payables i i Book Value less those overdue for more than 30 days 6,455,522,
2 Other liabilities As classified under the generally accepted accounting ! 11,961,176
principles
C  Total Liabilities 18,416,698
D Net Capital Balance T =] e =g : 5,075,916
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Net Capital Balance
for the month of 31-MAR-17
of Mis. ASA Stocks (Pvt) Ltd.

Submission Date 14-APR-2017 18:19:35

Page 1 Oof 1
Head of Account Valuation Basis Value in
Pak Rupee
A Description of Current Assets K SSEE Rk L T i e _i T )
1 Cashinhandorinbark [As per book value . . . 10,818,221
|
2  Trade Receivables ‘ 'Book Value less thase overdue for more than fourteen days l 9,522,506
3 Investment in listed securities in the name of broket i - Securities on the exposure list marked to market less 15% 1 11,293,100
: discount . =l !
4 Securities purchased for customers Securities purchased for the custorner and held by the } 4,484,532
broker where the payment has not been received within
B =S o fourteen days i ) _—
5 Listed TFCs! Corporate Bonds of not less than BBB grade assigned by a creditrating Marked to Market less 10% discount T
.company in Pakistan P o WIS I O e T 3= =0 e . i _ l
B FIBs Marked to Market less 8% discount |
7 '-Treasury Bill 2 [ [T At market value S i l N
8 [Any other current asset specified by the Commission T T |asper the valuation basis determined by_tﬁﬁammiésizwrf'_ 1 ' 1,225,730
! : o g —EE e ALl L
. Total Assets \ 37,344,089
e e = ‘ .
& Description of Current liabilities l
1 Trade payables . - . {Book Value less those overdue for more than 30 days N ] 13,478,615
|
2 Other liabilities 'As classified under the generally accepted accounting [ 16,899,935
_principles |
C  Total Liabilities 30,378,550
‘Net Capital Balance i t ' 6,955_,539}

ro



forthe month of 31-MaAR-17
of Mls. ASA Stocks (Pvt) Ltd.

Submission Date 14-APR-2017 18:49:01

Head of Account

Liquid Capital Statement

Value in

Pak Rupee

Adjustments

Page 1

Hair cut/

Net Adjusted
Value

Assets ok 5 o S -
Property & Equipment ; | 2,545,491
Intangible Assets | 4,000,000 4,000,000
Investment in Govt. Securities | g 1
Investment in Debt, Securities | 5 ! o ]
If listed than: *w !
i. 5% of the balance sheet value in the case of tenure upto 1 year. i P | ! +
1. 7.5% of the balance sheet value, in the case of tenure from 1-3 years. | 1 1
1. 10% of the balance sheet value, in the case of tenure of more than 3 years. i 0, D.'
If unlisted than: 1 | 8 |
1. 10% of the balance sheet value in the case of tenure upto 1 year. 1 i s §
ii. 12 5% of the balance sheet value, in the case of tenure from 1-3 years. | 20 3
1. 15% of the balance sheet value, in the case of tenure of more than 3 years, | 9,553,797 1,433,070, 8,120,727
Investment in Equity Securities - | |
i If isted 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for [ 13,286,000 1,992,900! 11,293,100
respective securities whichever is higher, RIS 1 =
i If unlisted, 100% of canying value, R T . 0 i
Investment in subsidiaries i, I = S J = ek S
Investment in associated companiesiundertaking ) | | : B
1 If isted 20% or VaR of each securities as computed by the Securites Exchange for respective securities |
whicheveris higher. ] . . e e _ =5 = TR o Y N D ST st o]
i If unlisted, 100% of netvalue. Tl 8 e IO, = Sesee— o B e o el U - E
Statutory orregulatery depositsbasic deposits with the exchanges, clearing house or central depository 690,000 690,000‘
or any other entity. SN P S e el N S e pill ~ Al
Margin deposits with exchange and clearing house. = TN | _‘_1_,_2_2_5;7301” | 1,225,730
Depesit with authorized intermediaty against borowed securities under SLB. il i B | b ]
Cther deposits and prepayments il | 718,237| 718,237|
Accrued interest, profit or mark-up on amounts placed with financial institutions or debt securities | |
etc.(Nil) " . o 5 | e |
_100% inrespect of markup accrued on loans to directors, subsidiaries and other related parties ! +
dends receivables. s 4 L +
Amounts receivable against Repo financing. |
Amount paid as purchaser under the REPO agreement, (Securities purchased under repo amangement
shall not be included in the investments.) 1 |
Receivables other than trade receivables 2 ! + J
Receivables from clearing house or securities exchange(s) | |
100% value of claims other than those on account of entitlements against trading of securities in all
markets including MtM gains. L
u. Receivable on entitlements against trading of securities in all markets including MtM gains.
Receivables from customers ]
n case receivables are against margin financing, the aggregate if (i) value of securities held in the
ocked account after applying VAR based Haircut, (i) cash deposited as collateral by the financee (iii)
market value of any securities deposited as collateral after applying VaR based haircut.
ower of net balance sheet value or value determined through adjustments. il | =iy
Ccase receivables are against margin trading, 5% of the net balance sheet value. |
et amount after deducting haircut § Oy Ey = 4 _ 1 _ A
i Incase receivalbes are against secuiities borrowings under SLB, the amount paid to NCCPL as |
coliateral upon entering into contract,
et amount after deducting haricut [ A i . = e e e 1 Sl =
case of other trade receivables not more than 5 days overdue, 0% of the net balance sheet value. 9,165,055 0 9,165,055
Balance sheet value . =l et SO e | NN} s I _
case of other trade receivables are overdue, or 5 days or more, the aggregate of (i) the market !
value of securities purchased for customers and held in sub-accounts after applying VAR based ‘
haicuts, (1) cash deposited as collateral by the respective custormer and (iii) the market value of |
securities held as collateral after applying VaR based haircuts. |
¥i. 100% haircut in the case of amount receivable form related parties. S i N ]
Cash and Bank balances U |
. Bank Balance-propiietory accounts e e e ekl . oy 76,976, 0 i 76,976
i Bank balance-customer accounts o i e 2= 10,741,245/ 0 10,741,245
Cashin hand 5,807 o] 5,907
Total Assets 52,006,438, 11,377,698 40,628,740
Liabilities i s '
Irade Payables ‘
« Payable to exchanges and clearing house ] :
Payable against leveraged market products | |
. Payable to customers 15,781,893, Djr 15,781,993
Cument Liabilities | |
Statutory and regulatory dues 1 I i
Accruals and other payables 1 2,296,557 0] _ 2,296,557




Schedule Hl
temgetion 8L Liquid Capital Statement

for the month of 31-MAR-17
of Mfs. ASA Stocks (Pvt) Ltd.

Submission Date 14-APR-2017 18:49:01 '

Head of Account Value in Hair Cut/ Net Adjusted
Pak Rupee Adjustments Value

iii. Short-term bormowings ) ] 12,300,000 i 12,300,000

iv. Cument portion of subordinated loans

v. Cumrent portion of lang term liabilities

vi. Deferred Liabilities

vii. Provision for bad debts

viii, Provision for taxation i

ix. Other liabilities as per accounting principles and included in the financial statements
23 Non-Current Liabilities

'i. Long-Term financing

i. Staff retirerment benefits M= s

Jiii. Other liabilities as per accounting principles and included in the financial statements
24 Subordinated Loans

i.100% of Subordinated leans which fulfill the condltlons specnfled b}[SECP are allowed to be deducted

ii. Subordinated loans which do not fulfill the conditions specified by SECP

25 Total Liabilites _ 30,378,550 0 30,378,550
3 Ranking Liabilities Relating to ; T i L S
3.1 Concentraticn in Margin Financing ) ! N

The amount calculated client-to- client basis by which any amount receivable from any of the
financees exceed 10% of the aggregate of amounts receivable from total financees.
32 Concentration in securites lending and borowing
The amount by which the aggregate of:
(i) Amount deposited by the bomower with NCCPL
(li) Cash margins paid and
(iii) The market value of securities pledged as margins exceed the 110% of the market value of shares
borrowed I
33 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 undenwriting commitments exceeds the market price of the securities. | |
In the cate of rights issuse where the market price of securities is greater than the subscription price, 5% of | \

*,
S T S
|

the Haircut multiplied by the net undenwriting 1 '8
(b) in any other case : 12.5% of the net undenmrmngcommltments 1 =2 Sl 5

34 Negative equity of subsidiary | ) I
The amount by which the total assets of the subsidiary ( excluding any amount due from the subsidiary) |
(exceed the total liabilities of the subsidiary J

35 Foreign exchange agreements and foreign cumency positions | ) [ Il

5% of the net positicn in foreign cumency.Net position in foreign curency means the difference of total - T -
assets denominated in foreign cuurency less total liabilities denominated in foreign cumency 1 { e 1 |
3.6 Amount Payable under REPO I I

37 Repo adjustment - =

In the case of financierpurchaser the total amount receivable under Repo less the 110% of the market

value of underlying securites.

In the case of financeelseller 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.
. Concentrated proprietary positions

If the market value of any security is between 25% and 51% of the total proprietary positions then 5% of

the value of such secuiity .If the market of a security exceeds 51% of the proprietary position,then 10% of

the value of such secunt_\[ . cLal s
39 Opening Positions in futures and 0pt|ons 1 i

1. In case of customer positions, the total margin requnremnets inrespect ofopen postions less the amount

of cash deposited by the customer and the value of securites held as collaterall pledged with securities

exchange after applyiong VaR haircuts |

ii.Incase of proprietary positions , the total margin requirements in respect of open positions to the |

extent not already met 4 ) I ] ; o e L
310 Short selll positions
i- Incase of customer positions, the market value of shares sold short in ready market on behalf of
customers after increasing the same with the VVaR 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 proprietory positions, the market value of shares sold short in ready market and not yet
settled increased by the amount of VAR based haircut less the value of securities pledged as collateral
after applying haircuts. i} 5= A L S T, _—| oo e
Total Ranking Liabilites 0 0

2 |iciid Capital Ll S I T S e D

in




L
= .
; Net Capital Balance
for the month of 30-APR-17
of Mis. a8a Stocks (Pvt) Ltd.
Submission Date 15-MAY-2017 11:59:16
' Page 1 0f 1
Head of Account Valuation Basis Value in
Pak Rupee
A |Description of Current Assets ! i
1 Cashinhandorinbank ‘ |As per book value o : 12,706,344
5 3. Trade Receivables ) § Book Value less those overdue for more than fourteen days 4,682,045
3 Investment in listed securities in the name of broker ‘Securities on the exposure list marked to market less 15% i 10,887,183
discount
4 Securities purchased for customers Securities purchased for the customer and held by the 3,689,028
broker where the payment has not been received within
fourteen days
5 Listed TFCs/ Corparate Bonds of not less than BBB grade assigned by a credit rating Marked to Market less 10% discount
company in Pakistan |
6 FIBs . Marked to Market less 5% discount
7 Treasury Bill - ‘At market value ) i
8  Anyother cunent asset specified by the Commission T "As per the valuation basis determined by the Commission 1,310,190
9 [Total Assets 7 PR | ) 33,274,790
.. Description of Current liabilities BT T ; _
1 Trade payables S . . . Book Value less those averdue for more than 30 days G [ 6.146,903
2 Otherliabilities My == T Asclassified underthe generally accepted accounting | 23,916,612
L o - s _principles A= Ll S = =y W
c Total Liabilities 30,063,520
| D NetCapital Balance g i 3,211,270
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for the month of 30-APR-17

of Mis. AsA Stocks (Pvt) Ltd.

Submission Date 15-MAY-2017 12:12:14

Head of Account

Liquid Capital Statement

Value in
Pak Rupee

Page

Hair Cut/
Adjustments

1 of

Net Adjusted

Assets Cteetda = el i .’_:._n - BRI
Property & Equipment 2315650 :
Intangible Assets 4,000,000, 4,000,000,
Investment in Govt. Securities e e A e s e S e e i
Investment in Debt. Securities - g D Sy |
If listed than: e . Ay s e e
i. 5% of the balance sheet value in the case of tenure upto 1 year, - 1 e e
ii. 7.5% of the balance sheet value, in the case of tenure from 1-3 years. X o a R | v il wry
iii. 10% of the balance sheet value, in the case of tenure of more than 3 years. . e AT n
If unlisted than: y A, o 0 1 e "
i. 10% of the balance sheet value in the case of tenure upto 1 year. 2 S|l —— . o
ii. 12.5% of the balance sheet value, in the case of tenure from 1-3 years. 1 W | T = 1
iii. 15% of the balance sheet value, in the case of tenure of more than 3 years. | ,653,797| 1,433,070, 8,120,727
lnvestmem in Equity Securities ; | { ===l
i. If listed 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for 10,887,183 0] 10,887,183
respec:t;ve securities whichever is higher. 1 i |
ii. If unlisted, 100% of canying value. }
ii. Subscription money against Investment in IPOjoffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker. |
Investment in subsidiaries | L
Investment in associated companiesiundertaking | I:
i. If listed 20% or VaR of each securities as computed by the Securites Exchange for respective securities i i
whichever is higher. ! = i =
ii. If unlisted, 100% of net value. | _1
Statutory or regulatory depasitsbasic deposits with the exchanges clearing house or central depository 690,000 690,000,
_or any other entity. | R = 1 i: = R
Margin deposits with exchange and clearing house. 1 ~1,310,190] 0* 1,310,190
Deposit with authorized intermediary against borowed securities under SLB. | R 1 !
Other deposits and prepayments i 718,237] 718,237,
Accrued interest, profit or mark-up on amounts placed ‘with financial institutions or debt securities
etc.(Nil)
100% in respect of markup accrued on loans to directors, subsidiaries and otherrelated parties |
Dividends receivables. : Esanlin | 1 g
Amounts receivable against Repo financing. 1 [
Amount paid as purchaser under the REPO agreement. (Securities purchased under repo arangement |
.shall not be included in the investments) 1) o | S ] )
i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months
_ii. Receivables other than trade receivables i 1 _ ). ;_ .
Recelvables from clearing house or securltles eXChange(s) | | |
i. 100% value of claims other than those on account of entitlements against trading of securties in all
markets including MtM gains. +
ii. Receivable on entitlements against trading of securities in all markets including MM gains. |
Receivables from customers
i. In case receivables are against margin financing, the aggregate if (i) value of secusities held in the 1
blocked 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 haircut.
i. Lower of net balance sheet value or value determined through adjustments. | 1
ii. Incase receivables are against margin trading, 5% of the net balance sheet value
ii. Net amount after deducting haircut
iii. Incase receivalbes are against securities borrowings under SLB, the amount paid to NCCPL as
collateral upon entering into contract, :
iii. Net amount after deducting haricut i e
iv. Incase of ather trade receivables not more than 5 days cverdue, 0% of the met balance sheet value. 4,226,242 0 4,226,242
iv. Balance sheetvalue i
v. Incase of other rade receivables are overdue, or 5 days or more, the aggregate of (i) the market
value of securities purchased for customers and held in sub-accounts after applying VAR based |
haircuts, (i) cash deposited as collateral by the respective custorner and (i) the market value of |
securities held as collaterai after applying VaR based haircuts, 1 |
_vi. 100% haircut in the case of amount receivable form related parties. J 1 .
Cash and Bank balances T
i.Bank Balance- proprietory accounts e | 182 288+ 0
|ii. Bank balance-customeraccounts _ 1 i) _ 12,524,056, (4] -
{iii. Cash in hand i Tlemy | e o M 2,82 . L
Total Assets 46,608,476 9,354,964/
Liabilities ] T
Trade Payables s ) | [ ~ | y o
i Pa{yable to exchanges and clearing house . N | _ E
ii. Payable against leveraged market products |
iii. Payable to custormers | 16,044,446 0]l 16,044,446




Liquid Capital Statement
for the month of 30~-APR-17
of Ms. ASA Stocks (Pvt) Ltd.

Submission Date 15-MAY-2017 12:12:14
Page 2 of 3

Head of Account Value in Hair Cut/
Pak Rupee Adjustments

Net Adjusted
Value

2.2 Current Liabilities 7 : - ek ) e=ri % S L I
i. Statutory and regulatory dues

ii. Accruals and other payables | 1,522,371 ) 0 1,522,371
iii. Short-term borowings i 12,496,703| 4] 12,496,703
iv. Current portion of subordinated loans 1 1 1

v, Current portion of long term liabilities i 1

vi. Defermred Liabilities
vii. Prguns_lon forbaddebts
\.' i

romsnon for taxation

1 4 4 B!

23 Non Currenl Liabilities
i. Long-Term financing .
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from i
a financial institution including amount due against finance lease
b. Other long-term financing

ii. Staff retirement benefits + il |
ii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be alicwed in |
respect of advance against shares if:
a. The existing authorized share capital allows the proposed enhanced share capital
. b. Boad of Directors of the company has approved the increase in capital
c. Relevant Regulatory approvals have been obtained
d. There is no unreasonable delay in issue of shares against advance and all regulatory requirements
relating to the increase in paid up capital have been completed.
e. Auditor is satisfied that such advance is against the increase of capital. 1 1 .
_iv. Other liabilities as per account;ngprsnmpies and included in the | fnancnal statements 1 il |
24 Subordinated Loans Sl S - | |
i, 100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted:
The Schedule lll provides that 100% haircut will be allowed against subordinated Loans which fulfill the
conditions specified by SECP. In this regard, following conditions are specified:
a. Loan agreement must be executed on stamp paper and must clearly reflect the amount to be repaid
after 12 months of reporting period
b. No haircut will be allowed against short term portion which is repayable within next 12 menths.
c. In case of early repayment of loan, adjustment shall be made to the Liquid Capital and revised Liquid
Capital statement must be submitted to exchange.
ii. Subordinated loans which do not fulfill the conditions specified by SECP
2.5 Total Liabilites 30,063,520 0 30,063,520
3 Ranking Liabilities Relating to: e : I 5
31 Concentration in Margin Flnancmg | | |
The amount calculated client-to- client basis by which any amount receivable from any of the | 1
financees exceed 10% of the aggregate of amounts receivable from tota! financees. | |
32 Concentration in securites lending and borowing l | B i

The amount by which the aggregate of:
(i) Amount deposited by the borower with NCCPL
(li) Cash margins paid and
(iii) The market value of securities pledged as margins exceed the 110% of the market value of shares
borowed . . ] = s ——— === + 4 g

33 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
(i) the value by which the undenwriting 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 net underwriting o _
(b) in any other case : 12.5% of the net undernwriting ¢ commltments

34 Negative equity of subsidiary
The amount by which the total assets of the subsidiary (excludlng any amount due from the subsidiary)
exceed the total liabilities of the subsidiary

3.5 Foreign exchange agreements and foreign curency posmons |
5% of the net position in foreign curency.Net position in foreign curency means the difference of total !
assets denominated in foreign cuurency less total liabilities denominated in foreign curency

36 Amount Payable under REPO

37 Repo adjustment
In the case of financierpurchaser the total amount receivable under Repo less the 110% of the market
value of underlying securites.
In the case of financeelseller 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.

38  Concentrated proprietary positions

ol




39

3.10

i
3.12

Liquid Capital Statement
‘for the month of 30-APR-17
of Mis. ASA Stocks (Pvt) Ltd.

Submission Date 15-MAY-2017 12:12:14

Head of Account

If the market value of any security is between 25% and 51% of the total proprietary positions then 5% of
the value of such security If the market of a security exceeds 51% of the proprietary position,then 10% of

Value in
Pak Rupee

Hair

Adjustments

Page 3 of 3

cut/

Net Adjusted
Value

the value o_f such security - . !
Opening Positions in futures and options

!
i. In case of customer positions, the total margin requiremnets in respect of open postions less the amount ]
of cash deposited by the customer and the value of securites held as collateral pledged with securities |
exchange after applyiong VaR haircuts ) B

ii.In case of proprietary positions , the total margin requirements in respect of open positions to the T
extent not already met

Short selll positions IR = . ) o =
i. Incase of customer positions, the market value of shares sald short in ready market on behalf of
customers after increasing the same with the VaR based haircuts less the cash deposited by the
customner as collateral and the value of securities held as collateral after applying VAR based Haircuts

ii. Incase of proprietory positions, the market value of shares sold short in ready market and not yet
settled increased by the amount of VAR based haircut less the value of securities pledged as ccllateral
after applying haircuts.

Total Ranking Liabilites

0

0

Liquid Capital

16,544,956

19,354,964

7,169,092




: Net Capital Balance
forthe month of 31-MAY-17
of Mis. ASA Stocks (Pvt) Ltd.

" BA}

Submission Date 15-JUN-2017 11:49:26

Head of Accocunt Valuation Basis * Value in
5

b Pak Rupee

e Ul b e et
P
g HEes

i i ‘
o As per book value TG | 13,122,290
|
'Book Value less those overdue for more than fourteen days .T 5,575,260
~westment in listed securities in the name of broker § ‘Securities on the exposure list marked to market less 15% | 10,108,906
. ; discount |
Securities purchased for customers Securities purchased for the customer and held by the 4,431,230
broker where the payment has not been received within
fourteen days
Listed TFCsl Corporate Bonds of nat less than BBB grade assigned by a credit rating Marked to Market less 10% discount |
cempany in Pakistan i
FIBs ) Marked to Market less 5% discount i
. |
3 Treasury Bill At market value T
"é Any other current asset specified by the Commission 3 'As per the valuation basis determined by the Gommission | T 1,351,850
b iy ‘ . - |
;3 Total Assets 34,589,536
f .' Description of Current liabilities et . ' I |
;t Trade payables o ' s ] Book Value less those cverdue for more than 30 days 7,506,390
i - e ! |
g Other liabilities As classified under the generally accepted accounting 16,325,786
':; i prnciples
g Total Liabilities 23,832,176
5 : Net Capital Balance 10,757,360
. |- 2l i
=
vl

5
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Liquid Capital Statement
for the month of 31-MAY-17
of Mls. ASA Stocks (Pvt) Ltd.

Submission Date 15-JUN-2017 11:39:24 ‘

of Account Value in Hair Cut/ Net Adjusted
Pak Rupee Adjustments Value

]

5% of the net position in foreign cunency.Net position in foreign curency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign curency

Amount Payable under REPO " B I =
Repo adjustment - LN
In the case of financierpuichaser the total amount receivable under Repo 'less the 110% of the market ’

value of underlying securites.

In the case of financeekeller 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 {

and 'egulatory dues | 1}
and other payables ¥ | 1,602,81 1+\ D 1,602,811
" n borrowings . bl 14 146 T"O('SJﬁ 0 14,146,703
w. Cument portion of subordinated loans | IR | - ]
v. Cument portion of long term liabilities ool MRS ) A Y S %) Y eSS
vi. Deferred Liabilities L 1 T i -
vil. Provision for bad debts i
viii, Provision for taxaton T e e e e
ix. Other liabilities as per accounting principles and included in the financial statements
Non-Current Liabilities LIl ! e .
i. Long-Term financing L | pinllle L
a. Long-Term financing obtained from financial instituion: Long term pomon of financing abtained from I |
a financial instituticn including amount due against financelease R NN i SN = T
b. Other long-term financing L Y Y e = e O T e o B L ]
ii. Staff retirerent benefits PRI A L e N T T el I, = e P
ili. Advance against shares for Increase i in Capn:al of Securities broker: 100% haircut r may be allowed in
respect of advance against shares if:
= The existing authorized share capital allows the proposed enhanced share capital |
b. Boad of Directors of the company has approved the increase in capital | |
c. Relevant Regulatory approvals have been obtained | |
d There is no unreasonable delay in issue of shares against advance and all regulatory requirements |
; to the increase in paid up capital have been completed.
itor is satisfied that such advance is against the increase of capital. 1 1
. Other kabilives as.per accounting principles and included in the financial statements | B
Subordinated Loans
1. 100% of Subcrdinated loans which fulfill the conditions specified by SECP are allowed to be deducted:
The Schedule B ¥ that 1 haircut will be allowed against subordinated Loans which fulfill the
conditions spec..»ed by SECP. In thisregard, following conditions are specified:
a.Loan agreementr ed on stamp paper and must cleardy reflect the amount to be repaid {
after 12 months of report |
b. No haircut will
c. In case of eary fepaym hall be :-:a"e to the Liqui :i Cep tal ar:d revised Liquid |
Capital statement mus f
1. Subordinated loans w
Total Lia 23,832,176 0 23,832,176
anking Liabilities Relating 1o < 4
Margin Financing ) i
t t-10- clent bass by which any amount receivabie fiom any of the
aggregate of amounts receivable from total financees.
Concentration in secusites lending and borowing | | i )
The amount by which the aggregate of:
(i) Amount deposited by the borower with NCCPL
(i) Cash margins paid and
(i) The market value of securities pledged as margins exceed the 110% of the market value of shares
borowed - 1 L . i e i
Net underwriting Commitments ‘ |
(a) in the case of right issuse ; if the market value of secuiites is less than or equal to the subscription | | I
price; | | |
the aggregate of:
(i) the 50% of Haircut multiplied by the undenriting commitments and ! !
(ii) the value by which the undenwriting 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 | I
the Haircut multiplied by the net undenwriting i
(b) in any other case : 12.5% of the net undenwriting commitments !
Negative equity of subsidiary ! i
The amount by which the total assets of the subsidiary ( excluding any amount due from the subsidiary) i
exceed the total liabilities of the subsidiary I it
foreign exchange agreements and foreign currency positions 1 - J}_
|

_—
|
|

applying haircut less any cash deposited by the purchaser.
Concentrated proprietary positions
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Head of Account

ket value of any security is between 25% and 51% of the total proprietary positions then 5% of
se of such secuiity .If the market of a security exceeds 51% of the propnetary position,then 10% of
value of such security

Value in
Pak Rupee

Hair Cut/
Adjustments

Openmg Positions in futures and opticns

i In case of customer positions, the total margin requnremners |n respect of open postions less the amount
of cash deposited by the customer and the value of securites held as collateral pledged with securities
exchange after applyiong VaR haircuts

ii. In case of proprietary positions , the total margm tequuemems in respect of open posmons to the
extent not already met

Short selll positions

i. Incase of customer positions, the market value of shares scld 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 proprietory positions, the market value of shares sold short in ready market and not yet
settled increased by the amount of VAR based haircut less the value of securities p!edged as collateral

after applying haircuts.

Total Ranking Liabilites
Liquid Capital

)
T 11,166.434]




Net Capital Balance

forthe month of 30-JUN-17
of Mls. ASA Stocks (Pvt) Ltd.

Submission Date 17-JUL-2017 14:51:27

Page 1

Head of Account Valuation Basis Value in
Pak Rupee

A

1

l¢]

Description of Current Assets

Net Capitat Balance :

Cashinhand orin bank As per book value 329 017
;Trade Receivables Book Value less those overdue for more than fourteen days 13,195,354
|Investrment in listed securities in the name of broker |Securities on the exposure list marked to market less 15% 15,696,389
i B B discount D

Securities purchased for customers ISecurities purchased for the custormer and held by the 5,761,389

broker where the payment has not been received within
_fourteen days

Listed TFCsl Corporate Bonds of not less than BBB grade assigned by a credit rating Marked to Market less 10% discount
.company in Pakistan 1 L

FIBs Marked to Market less 5% discount
+ ! |
Treasury Bill At market value T

|
TAny other current asset specified by the Commission "As per the valuation basis determined by the Commission T 3,292,555
+ - e e - L

Total Assets 38,274,704

Description of Curent liabilities i
Trade payables Book Value less those overdue for more than 30 days 12,278,010
\Other liabilities 'As classified under the generally accepted accounting 1 18,681,064
4 _principles i
Total Liabilities | 30,959,074

r 7,315,630
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