Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 31-JAN-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 12-FEB-2018 14:26:50
Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

16,043,418

16,043,418

Intangible Assets

417,805

417,805

Investment in Govt. Securities

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:

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.

1.5

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.

1,748,847,804

272,339,981

1,476,507,823

ii. If unlisted, 100% of carmying value.

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

610,000

610,000

19

Margin deposits with exchange and clearing house.

20,000,000

0

20,000,000

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

7,500,000

7,500,000

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

ii. Receivables other than trade receivables

257,167,746

257,167,746

1.16

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.

4,532,304

4,532,304

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

1.7

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 (jii)
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.

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

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

12,410,680

0

12,410,680

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

1,366,035

24,868,114

1,366,035

vi. 100% haircut in the case of amount receivable form related parties.

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

928,121

928,121

ii. Bank balance-customer accounts

19,764,456

[=]{=]

19,764,456

iii. Cash in hand

2,316

2,316




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 31-JAN-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 12-FEB-2018 14:26:50

Head of Account

Value in
Pak Rupee

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 2,089,590,685 583,479,368, 1,530,979,431
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 19,764,456 0 19,764,456
2.2 |Current Liabilities
i. Statutory and requlatory dues 258 0 258
ii. Accruals and other payables 2 0 2
iii. Short-term borrowings 637,516,300 0 637,516,300
iv. Curent portion of subordinated loans
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
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 months.
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 20,983,081 0 20,983,081
25 Total Liabilites 678,264,097 0 678,264,097
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment




Schedule llI

[Seerequiation (4] Liquid Capital Statement
for the month of 31-JAN-18

of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 12-FEB-2018 14:26:50
Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quwd Capital 1,411,326,588 583,479,368 852,715,334




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 28-FEB-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 15-MAR-2018 12:08:29
Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

16,043,418

16,043,418

Intangible Assets

417,805

417,805

Investment in Govt. Securities

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:

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.

1.5

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.

1,800,715,481

274,950,716,

1,625,764,7695

ii. If unlisted, 100% of carmying value.

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

610,000

610,000

19

Margin deposits with exchange and clearing house.

24,000,000

0

24,000,000

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

7,500,000

7,500,000

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

ii. Receivables other than trade receivables

214,167,745

214,167,745

1.16

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.

2,379,534

2,379,534

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

1.7

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 (jii)
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.

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

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

12,302,364

0

12,302,364

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

1,144,232

31,991,516

1,144,232

vi. 100% haircut in the case of amount receivable form related parties.

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

701,518

701,518

ii. Bank balance-customer accounts

14,628,767

[=]{=]

14,628,767

iii. Cash in hand

2,316

2,316




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 28-FEB-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 15-MAR-2018 12:08:29

Head of Account

Value in
Pak Rupee

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 2,094,613,180 548,060,734 1,578,543,962
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 14,597,611 0 14,597,611
2.2 |Current Liabilities
i. Statutory and requlatory dues 406 0 406
ii. Accruals and other payables 2 0 2
iii. Short-term borrowings 673,271,710 0 673,271,710
iv. Curent portion of subordinated loans
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
i. 100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted: 0 0
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 months.
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 20,088,530 0 20,088,530
25 Total Liabilites 707,958,259 0 707,958,259
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment




Schedule llI

[Seerequiation (4] Liquid Capital Statement
for the month of 28 -FEB-18

of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 15-MAR-2018 12:08:29
Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quwd Capital 1,386,654,921 548,060,734 870,585,703




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 31-MAR-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 11-APR-2018 16:15:01
Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

16,043,418

16,043,418

Intangible Assets

417,805

417,805

Investment in Govt. Securities

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:

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.

1.5

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.

1,834,105,705

283,605,371

1,5650,500,334

ii. If unlisted, 100% of carmying value.

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

610,000

610,000

19

Margin deposits with exchange and clearing house.

24,000,000

0

24,000,000

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

7,500,000

7,500,000

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

0

0

ii. Receivables other than trade receivables

214,167,744

214,167,744

1.16

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.

18,927,989

18,927,989

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

1.7

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 (jii)
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.

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

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

11,447,454

0

11,447,454

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

435,460

41,026,022

435,460

vi. 100% haircut in the case of amount receivable form related parties.

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

427,788

427,788

ii. Bank balance-customer accounts

19,789,434

[=]{=]

19,789,434

iii. Cash in hand

2,316

2,316




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 31-MAR-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 11-APR-2018 16:15:01

Head of Account

Value in
Pak Rupee

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 2,147,875,113 582,298,349 1,606,602,786
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 19,789,433 0 19,789,433
2.2 |Current Liabilities
i. Statutory and requlatory dues 1,515 0 1,515
ii. Accruals and other payables 2 0 2
iii. Short-term borrowings 643,482,938 0 643,482,938
iv. Curent portion of subordinated loans
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
i. 100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted: 0 0
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 months.
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 23,927,325 0 23,927,328
25 Total Liabilites 687,201,213 0 687,201,213
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment




Schedule llI

[Seerequiation (4] Liquid Capital Statement
for the month of 31-MAR-18

of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 11-APR-2018 16:15:01
Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quwd Capital 1,460,673,900 582,298,349 919,401,573




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 30-APR-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 14-MAY-2018 17:59:01
Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

16,043,418

16,043,418

Intangible Assets

417,805

417,805

Investment in Govt. Securities

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:

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.

1.5

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.

2,067,973,589

317,488,554

1,750,485,039

ii. If unlisted, 100% of carmying value.

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

610,000

610,000

19

Margin deposits with exchange and clearing house.

24,500,000

0

24,500,000

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

7,500,000

7,500,000

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

ii. Receivables other than trade receivables

129,167,745

129,167,745

1.16

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.

4,155,109

4,155,109

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

1.7

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 (jii)
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.

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

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

18,136,668

0

18,136,668

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

3,965,097

12,870,723

3,965,097|

vi. 100% haircut in the case of amount receivable form related parties.

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

511,549

511,549

ii. Bank balance-customer accounts

14,703,024

[=]{=]

14,703,024

iii. Cash in hand

2,316

2,316




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 30-APR-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 14-MAY-2018 17:59:01

Head of Account

Value in
Pak Rupee

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 2,287,686,320 488,253,354 1,812,303,689
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 14,951,295 0 14,951,295
2.2 |Current Liabilities
i. Statutory and requlatory dues 4,371 0 4,371
ii. Accruals and other payables 2 0 2
iii. Short-term borrowings 803,367,539 0 803,367,539
iv. Curent portion of subordinated loans
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
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 months.
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 19,169,115 0 19,169,115
25 Total Liabilites 837,492,322 0 837,492,322
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment




Schedule llI

[Seerequiation (4] Liquid Capital Statement
for the month of 30-APR-18

of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 14-MAY-2018 17:59:01
Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quwd Capital 1,450,193,998 488,253,354, 974,811,367




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
forthe month of 31-MAY-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 11-JUN-2018 14:46:37
Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

16,043,418

16,043,418

Intangible Assets

417,805

417,805

Investment in Govt. Securities

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:

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.

1.5

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.

1,542,890,635

242,533,632

1,300,357,003

ii. If unlisted, 100% of carmying value.

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

610,000

610,000

19

Margin deposits with exchange and clearing house.

14,000,000

0

14,000,000

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

7,500,000

7,500,000

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

ii. Receivables other than trade receivables

129,467,707

129,467,707

1.16

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.

6,252,934

6,252,934

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

1.7

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 (jii)
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.

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

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

15,152,879

0

15,152,879

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

421,306

37,313,948

421,306

vi. 100% haircut in the case of amount receivable form related parties.

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

624,412

624,412

ii. Bank balance-customer accounts

20,469,442

[=]{=]

20,469,442

iii. Cash in hand

2,316

2,316




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
forthe month of 31-MAY-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 11-JUN-2018 14:46:37

Head of Account

Value in
Pak Rupee

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 1,753,852,854 440,139,444 1,351,027,358
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 20,475,510 0 20,475,510
2.2 |Current Liabilities
i. Statutory and requlatory dues 166 0 166
ii. Accruals and other payables 2 0 2
iii. Short-term borrowings 384,474,961 0 384,474,961
iv. Curent portion of subordinated loans
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
i. 100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted: 0 0
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 months.
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 47,430,288 0 47,430,288
25 Total Liabilites 452,380,927 0 452,380,927
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment




Schedule llI

[Seerequiation (4] Liquid Capital Statement
for the month of 31-MAY-18

of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 11-JUN-2018 14:46:37
Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quwd Capital 1,301,471,927 440,139,444, 898,646,431




Schedule lll

[ See regulation 6(4) ] Revision: &rev_id

Liquid Capital Statement
for the month of 30-JUN-18

of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 13-AUG-2018 17:45:55
Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

13,807,898

13,807,898

Intangible Assets

397,463

397,463

Investment in Govt. Securities

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:

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.

1.5

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.

1,788,594,153

268,289,123

1,520,305,030

ii. If unlisted, 100% of carmying value.

0

0

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

22,640,203

22,640,203

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

1,610,000

1,610,000

19

Margin deposits with exchange and clearing house.

13,000,000

0

13,000,000

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

31,269,347

31,269,347

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

ii. Receivables other than trade receivables

74,171,747

74,171,747

1.16

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.

0

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

4,991,810

4,991,810

1.7

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 (jii)
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.

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

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

695,562

0

695,562

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

14,010,592

55,330,696

14,010,592

vi. 100% haircut in the case of amount receivable form related parties.

301,909

301,909

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

332,614

332,614

ii. Bank balance-customer accounts

17,169,749

[=]{=]

17,169,749

iii. Cash in hand

5,350

5,350




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 30-JUN-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 13-AUG-2018 17:45:55

Head of Account

Value in
Pak Rupee

Revision: &rev_id

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 1,982,998,397 467,818,386 1,570,510,707
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 17,169,749 0 17,169,749
2.2 |Current Liabilities
i. Statutory and requlatory dues 756 0 756
ii. Accruals and other payables 10,380,332 0 10,380,332
iii. Short-term borrowings 598,518,547 0 598,518,547
iv. Curent portion of subordinated loans 0 0
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements 0 0
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
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 months.
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 72,577,530 0 72,577,530
25 Total Liabilites 698,646,914 0 698,646,914
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment




Schedule llI

[Seereguiation5(®)] Liquid Capital Statement Revision: arev_id
for the month of 30-JUN-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 13-AUG-2018 17:45:55
Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quwd Capital 1,284,351,483 467,818,386, 871,863,793




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 31-JUL-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 13-AUG-2018 16:50:57
Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

16,604,898

16,604,898

Intangible Assets

397,463

397,463

Investment in Govt. Securities

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:

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.

1.5

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.

1,748,899,915

270,731,750

1,478,168,169

ii. If unlisted, 100% of carmying value.

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

610,000

610,000

19

Margin deposits with exchange and clearing house.

15,000,000

0

15,000,000

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

7,500,000

7,500,000

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

0

0

ii. Receivables other than trade receivables

97,167,744

97,167,744

1.16

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.

10,008,088

10,008,088

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

1.7

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 (jii)
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.

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

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

11,655,820

0

11,655,820

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

858,231

17,544,006

858,231

vi. 100% haircut in the case of amount receivable form related parties.

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

472,473

472,473

ii. Bank balance-customer accounts

16,825,364

=)=}

16,825,364

iii. Cash in hand

2,316

2,316




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 31-JUL-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 13-AUG-2018 16:50:57

Head of Account

Value in
Pak Rupee

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 1,926,002,312 420,563,949 1,522,982,369
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 16,824,236 0 16,824,236
2.2 |Current Liabilities
i. Statutory and requlatory dues 1,438 0 1,438
ii. Accruals and other payables
iii. Short-term borrowings 446,110,984 0 446,110,984
iv. Curent portion of subordinated loans
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
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 months.
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 152,692,091 0 152,692,091
25 Total Liabilites 615,628,749 0 615,628,749
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment




Schedule llI

[Seerequiation (4] Liquid Capital Statement
for the month of 31-JUL-18

of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 13-AUG-2018 16:50:57
Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quwd Capital 1,310,373,563 420,563,949 907,353,620




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 31-AUG-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 11-SEP-2018 11:46:58
Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

16,604,898

16,604,898

Intangible Assets

397,463

397,463

Investment in Govt. Securities

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:

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.

1.5

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.

1,812,721,479

280,435,132

1,632,286,347]

ii. If unlisted, 100% of carmying value.

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

610,000

610,000

19

Margin deposits with exchange and clearing house.

16,000,000

0

16,000,000

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

7,500,000

7,500,000

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

ii. Receivables other than trade receivables

97,167,745

97,167,745

1.16

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.

13,871,319

13,871,319

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

1.7

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 (jii)
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.

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

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

12,142,949

0

12,142,949

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

3,012,868

100,395,123

3,012,868

vi. 100% haircut in the case of amount receivable form related parties.

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

827,545

827,549

ii. Bank balance-customer accounts

25,216,661

[=]{=]

25,216,661

iii. Cash in hand

2,316

2,316




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 31-AUG-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 11-SEP-2018 11:46:58

Head of Account

Value in
Pak Rupee

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 2,006,075,243 516,981,680 1,589,488,686
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 25,216,662 0 25,216,662
2.2 |Current Liabilities
i. Statutory and requlatory dues 1,994 0 1,994
ii. Accruals and other payables 2 0 2
iii. Short-term borrowings 510,542,611 0 510,542,611
iv. Curent portion of subordinated loans
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
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 months.
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 130,323,184 0 130,323,184
25 Total Liabilites 666,084,453 0 666,084,453
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment




Schedule llI

[Seerequiation (4] Liquid Capital Statement
for the month of 31-AUG-18

of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 11-SEP-2018 11:46:58
Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quwd Capital 1,339,990,790 516,981,680 923,404,233




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 30-SEP-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 03-OCT-2018 13:51:54
Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

16,867,399

16,867,399

Intangible Assets

397,463

397,463

Investment in Govt. Securities

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:

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.

1.5

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.

2,128,974,477

328,834,490

1,800,139,987]

ii. If unlisted, 100% of carmying value.

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

610,000

610,000

19

Margin deposits with exchange and clearing house.

18,353,260

0

18,353,260

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

7,500,000

7,500,000

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

0

0

ii. Receivables other than trade receivables

97,372,530

97,372,530

1.16

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.

4,755,538

4,755,538

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

1.7

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 (jii)
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.

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

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

13,550,385

0

13,550,385

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

512,961

37,803,273

512,961

vi. 100% haircut in the case of amount receivable form related parties.

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

730,564

730,564

ii. Bank balance-customer accounts

15,465,837

=)=}

15,465,837

iii. Cash in hand

2,316

2,316




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 30-SEP-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 03-OCT-2018 13:51:54

Head of Account

Value in
Pak Rupee

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 2,305,092,730 494,140,693 1,848,755,310
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 15,465,837 0 15,465,837
2.2 |Current Liabilities
i. Statutory and requlatory dues 586 0 586
ii. Accruals and other payables 2 0 2
iii. Short-term borrowings 998,835,709 0 998,835,709
iv. Curent portion of subordinated loans
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
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 months.
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 78,364,227 0 78,364,227
25 Total Liabilites 1,092,666,361 0 1,092,666,361
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment




Schedule llI

[Seerequiation (4] Liquid Capital Statement
for the month of 30-SEP-18

of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 03-OCT-2018 13:51:54
Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quwd Capital 1,212,426,369 494,140,693, 756,088,949




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 31-ocT-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 05-NOV-2018 16:36:21
Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

16,867,399

16,867,399

Intangible Assets

397,463

397,463

Investment in Govt. Securities

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:

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.

1.5

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.

1,675,258,242

248,820,568,

1,326,437,674

ii. If unlisted, 100% of carmying value.

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

610,000

610,000

19

Margin deposits with exchange and clearing house.

14,500,000

0

14,500,000

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

7,500,000

7,500,000

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

ii. Receivables other than trade receivables

97,168,134

97,168,134

1.16

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.

11,518,914

11,518,914

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

1.7

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 (jii)
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.

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

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

12,211,146

0

12,211,146

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

1,699,454

39,412,133

1,699,454

vi. 100% haircut in the case of amount receivable form related parties.

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

804,290

804,290

ii. Bank balance-customer accounts

26,218,033

[=]{=]

26,218,033

iii. Cash in hand

2,316

2,316




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 31-ocT-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 05-NOV-2018 16:36:21

Head of Account

Value in
Pak Rupee

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 1,764,755,391 422,294,611 1,381,872,913
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 26,218,033 0 26,218,033
2.2 |Current Liabilities
i. Statutory and requlatory dues 1,390 0 1,390
ii. Accruals and other payables 2 0 2
iii. Short-term borrowings 471,073,665 0 471,073,665
iv. Curent portion of subordinated loans
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
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 months.
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 79,927,451 0 79,927,451
25 Total Liabilites 577,220,541 0 577,220,541
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment




Schedule llI

[Seerequiation (4] Liquid Capital Statement
for the month of 31-ocT-18

of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 05-NOV-2018 16:36:21
Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quwd Capital 1,187,534,850 422,294,611 804,652,372




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 30-NOV-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 17-DEC-2018 19:05:53
Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

16,867,399

16,867,399

Intangible Assets

397,463

397,463

Investment in Govt. Securities

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:

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.

1.5

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.

1,344,619,188

213,491,605

1,131,127,583

ii. If unlisted, 100% of carmying value.

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

610,000

610,000

19

Margin deposits with exchange and clearing house.

14,500,000

0

14,500,000

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

7,500,000

7,500,000

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

0

0

ii. Receivables other than trade receivables

97,168,134

97,168,134

1.16

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.

17,029,544

17,029,544

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

1.7

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 (jii)
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.

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

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

13,735,340

0

13,735,340

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

3,760,866

73,785,701

3,760,866

vi. 100% haircut in the case of amount receivable form related parties.

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

1,224,758

1,224,758

ii. Bank balance-customer accounts

15,576,097

=)=}

15,576,097

iii. Cash in hand

2,316

2,316




Schedule lll
[ See regulation 6(4) ]

Liquid Capital Statement
for the month of 30-NOV-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 17-DEC-2018 19:05:53

Head of Account

Value in
Pak Rupee

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 1,532,991,105 426,849,846 1,179,926,960
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 15,576,102 0 15,576,102
2.2 |Current Liabilities
i. Statutory and requlatory dues 905 0 905
ii. Accruals and other payables 1 0 1
iii. Short-term borrowings 372,561,993 0 372,561,993
iv. Curent portion of subordinated loans
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
i. 100% of Subordinated loans which fulfill the conditions specified by SECP are allowed to be deducted: 0 0
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 months.
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 22,653,598 0 22,653,598
25 Total Liabilites 410,792,599 0 410,792,599
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment
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Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quwd Capital 1,122,198,506 426,849,846 769,134,361
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Page 1 of 3

Value in Hair Cut/

Head of Account Net Adjusted

Pak Rupee Value

Adjustments

Assets

Property & Equipment

16,867,399

16,867,399

Intangible Assets

397,463

397,463

Investment in Govt. Securities

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:

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.

1.5

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.

1,500,503,140

231,322,544

1,269,180,5964

ii. If unlisted, 100% of carmying value.

iii.Subscription money against Investment in IPOloffer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not included in the investments of securities broker.

iv.100% Haircut shall be applied to Value of Investment in any asset including shares of listed securities
that are in Block, Freeze or Pledge status as on reporting date. (July 19, 2017)

Provided that 100% haircut shall not be applied in case of investment in those securities which are
Pledged in favor of Stock Exchange | Clearing House against Margin Financing requirements or pledged
in favor of Banks against Short Term financing arangements. In such cases, the haircut as provided in
schedule Ill of the Regulations in respect of investment in securities shall be applicable (August 25, 2017)

1.6

Investment in subsidiaries

1.7

Investment in associated companiesiundertaking

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 depositsibasic deposits with the exchanges, clearing house or central depository
or any other entity.

610,000

610,000

19

Margin deposits with exchange and clearing house.

14,500,000

0

14,500,000

1.10

Deposit with authorized intermediary against borrowed securities under SLB.

1.1

Other deposits and prepayments

7,500,000

7,500,000

1.12

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 other related parties

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.)

i. Short Term Loan To Employees: Loans are Secured and Due for repayment within 12 months

0

0

ii. Receivables other than trade receivables

97,168,134

97,168,134

1.16

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.

2,971,943

2,971,943

ii. Receivable on entitlements against trading of secuirities in all markets including MtM gains.

1.7

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 (jii)
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.

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

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

14,049,404

0

14,049,404

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 (i) the market value of
securities held as collateral after applying VaR based haircuts.

1,793,236

67,127,903

1,793,236

vi. 100% haircut in the case of amount receivable form related parties.

1.18

Cash and Bank balances

i. Bank Balance - proprietory accounts

696,268

696,268

ii. Bank balance-customer accounts

9,491,025

=)=}

9,491,025

iii. Cash in hand

2,316

2,316




Schedule lll
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Liquid Capital Statement
for the month of 31-DEC-18
of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 04-JAN-2019 12:22:38

Head of Account

Value in
Pak Rupee

Page 2 of 3

Hair Cut/

Adjustments

Net Adjusted
Value

119  |Total Assets 1,666,550,328 423,965,386 1,309,712,845
2 Liabilities
21 |Trade Payables
i. Payable to exchanges and clearing house
ii. Payable against leveraged market products
iii. Payable to customers 9,491,026 0 9,491,026
2.2 |Current Liabilities
i. Statutory and requlatory dues 829 0 829
ii. Accruals and other payables 2 0 2
iii. Short-term borrowings 677,000,557 0 677,000,557
iv. Curent portion of subordinated loans
v. Current portion of long term liabilities
vi. Deferred Liabilities
vii. Provision for bad debts
viii. Provision for taxation
ix. Other liabilities as per accounting principles and included in the financial statements
23 |Non-Current Liabilities
i. Long-Term financing
a. Long-Term financing obtained from financial instituion: Long term portion of financing obtained from
a financial institution including amount due against finance lease
b. Other long-term financing
ii. Staff retirement benefits
iii. Advance against shares for Increase in Capital of Securities broker: 100% haircut may be allowed 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.
iv. Other liabilities as per accounting principles and included in the financial statements
24 |Subordinated Loans
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 months.
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 20,995,039 0 20,995,039
25 Total Liabilites 707,487,453 0 707,487,453
3 Ranking Liabilities Relating to :
3.1 |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.
3.2 Concentration in securites lending and borrowing
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
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 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 net underwriting
(b) in any other case : 12.5% of the net underwriting commitments
34 INegative 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
3.5 |Foreign exchange agreements and foreign currency positions
5% of the net position in foreign curency.Net position in foreign currency means the difference of total
assets denominated in foreign cuurency less total liabilities denominated in foreign currency
3.6 Amount Payable under REPO
3.7

Repo adjustment




Schedule llI

[Seerequiation (4] Liquid Capital Statement
for the month of 31-DEC-18

of Mls. DOM Securities (Pvt.) Ltd.

Submission Date 04-JAN-2019 12:22:38
Page 3 of 3

Head of Account Value in Hair Cut/ Net Adjusted

Pak Rupee Adjustments Value

In the case of financierlpurchaser 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

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

3.9 |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

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

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 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.

311 [Total Ranking Liabilites 0 0

3.12 quuld Capital 959,062,875 423,965,386 602,225,392
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