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Liquid Capital Statement
for 31 JUL 2022
139 Asian Securities Limited
Submission Date: 10-Aug-2022 17:06:15

Statement I1D: 4147

NoticeID: 18133

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

0 ead of AcCco alue a Ad]justed
», 3 - NEES AYe -~ a a )

11 Property & Equipment 694,795 694,795 0

12 Intangible Assets 2,437,000 2,437,000 0

13 Investment in Govt. Securities 0 0 0

1411 i. 5% of the balance sheet value in the case of tenure 0 0 0
upto 1 year.

1412 ii. 7.5% of the balance sheet value, in the case of 0 0 0
tenure from 1-3 years.

1413 iii. 109 of the balance sheet value, in the case of 0 0 0
tenure of more than 3 years.

1421 i. 10% of the balance sheet value in the case of 0 0 0
tenure upto 1 year.

1422 ii. 12.5% of the balance sheet value, in the case of 0 0 0
tenure from 1-3 years.

1423 iii. 15% of the balance sheet value, in the case of 0 0 0
tenure of more than 3 years.

151 i. If listed 15% or VaR of each securities on the 286,108,501 46,056,191 240,052,310
cutoff date as computed by the Securities Exchange
for respective securities whichever is higher.

152 ii. If unlisted, 100% of carrying value. 0 0 0

153 iii.Subscription money against Investment in PO/ 0 0 0
offer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not
included in the investments of securities broker.
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Liquid Capital Statement

P for 31 JUL 2022
139 Asian Securities Limited
Submission Date: 10-Aug-2022 17:06:15
Statement I1D: 4147
NoticeID: 18133
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
154 iv.100% Haircut shall be applied to Value of 33,570,000 33,570,000
Investment in any asset including shares of listed
securities that are in Block, Freeze or Pledge status
as on reporting date. (July 19, 217)
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 arrangements. In such cases, the haircut as
provided in schedule 111 of the Regulations in respect
of investment in securities shall be applicable
(August 25, 217)
16 Investment in subsidiaries 0 0
171 i. If listed 20% or VaR of each securities as 0 0
computed by the Securites Exchange for respective
securities whichever is higher.
172 ii. If unlisted, 100% of net value. 0 0
18 Statutory or regulatory deposits/basic deposits with 510,000 510,000
the exchanges, clearing house or central depository
or any other entity.
19 Margin deposits with exchange and clearing house. 0 0
1.10 Deposit with authorized intermediary against 0 0
borrowed securities under SLB.
111 Other deposits and prepayments 2,681,283 2,681,283
112 Accrued interest, profit or mark-up on amounts 0 0
placed with financial institutions or debt securities
etc.(Nil)
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4147
18133

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 31 JUL 2022
139 Asian Securities Limited
Submission Date: 10-Aug-2022 17:06:15

1121

100% in respect of markup accrued on loansto
directors, subsidiaries and other related parties

1.13

Dividends receivables.

114

Amounts receivable against Repo financing.
Amount paid as purchaser under the REPO
agreement. (Securities purchased under repo
arrangement shall not be included in the
investments.)

115

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

200,000

200,000

1151

ii. Receivables other than trade receivables

1.15.2

iii. Advance tax to the extent it is netted with
provision of taxation

116.1

i. 100% value of claims other than those on account
of entitlements against trading of securitiesin all
markets including MtM gains.

1.16.2

ii. Receivable on entitlements against trading of
securitiesin al markets including MtM gains.

1171

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

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

Aug 10, 2022 5:06 PM
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Liquid Capital Statement

1
PSX for 31 JUL 2022
139 Asian Securities Limited
Submission Date: 10-Aug-2022 17:06:15
Statement I1D: 4147
NoticeID: 18133
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
1.17.2 ii. Incase receivables are against margin trading, 5% 0 0 0
of the net balance sheet value.
ii. Net amount after deducting haircut
1173 iii. Incase receivalbes are against securities 0 0 0
borrowings under SLB, the amount paid to NCCPL
as collateral upon entering into contract,
iii. Net amount after deducting haricut
1174 iv. Incase of other trade receivables not more than 5 0 0 0
days overdue, 0% of the net balance sheet value.
iv. Balance sheet value
1175 v. Incase of other trade receivables are overdue, or 5 15,807 15,807 0
days or more, the aggregate of (i) the market value of
securities purchased for customers and held in sub-
accounts after applying VAR based haircuts, (ii) cash
deposited as collateral by the respective customer
and (iii) the market value of securities held as
collateral after applying VaR based haircuts.
1176 vi. 100% haircut in the case of amount receivable 0 0 0
form related parties.
1181 i. Bank Balance-proprietory accounts 6,964,842 0 6,964,842
1.18.2 ii. Bank balance-customer accounts 20,675,259 0 20,675,259
1.18.3 iii. Cashin hand 50,873 0 50,873
Total Assets 353,908,360 85,965,076 267,943,284
al ES
211 i. Payable to exchanges and clearing house 0 0 0
212 ii. Payable against leveraged market products 0 0 0
213 iii. Payable to customers 20,675,259 0 20,675,259

Aug 10, 2022 5:06 PM
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Liquid Capital Statement

P for 31 JUL 2022
139 Asian Securities Limited
Submission Date: 10-Aug-2022 17:06:15

Statement I1D: 4147
Notice ID: 18133
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
221 i. Statutory and regulatory dues 0 0 0
222 ii. Accruals and other payables 1,429,000 0 1,429,000
2.2.3 iii. Short.term borrowings 0 0 0
224 iv. Current portion of subordinated loans 0 0 0
225 v. Current portion of long term liabilities 0 0 0
2.2.6 vi. Deferred Liabilities 0 0 0
2.2.7 vii. Provision for bad debts 0 0 0
2.2.8 viii. Provision for taxation 1,511,246 0 1,511,246
229 ix. Other liabilities as per accounting principles and 0 0 0

included in the financia statements
2311 a. Long-Term financing obtained from financial 0 0 0

instituion: Long term portion of financing obtained

from afinancial intitution including amount due

against finance lease
2312 b. Other long-term financing 0 0 0
232 ii. Staff retirement benefits 0 0 0

Aug 10, 2022 5:06 PM
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Notice ID:

4147
18133

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 31 JUL 2022
139 Asian Securities Limited
Submission Date: 10-Aug-2022 17:06:15

2.3.3

iii. Advance against shares for Increase in Capital of
Securities broker: 100% haircut may be alowed in
respect of advance against sharesif:

a. The existing authorized share capital alowsthe
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
compl eted.

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

234

iv. Other lighilities as per accounting principles and
included in the financial statements

Aug 10, 2022 5:06 PM
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18133

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 31 JUL 2022
139 Asian Securities Limited

Submission Date: 10-Aug-2022 17:06:15

24.1

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

The Schedule I11 provides that 100% haircut will be
allowed against subordinated L oans which fulfill the
conditions specified by SECP. In thisregard,
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.

24.2

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

251

a) The existing authorized share capital allows the
proposed enhanced share capital

252

b) Board of Directors of the company has approved
the increase in capital

253

¢) Relevant Regulatory approvals have been obtained

254

d) Thereis no unreasonable delay in issue of shares
against advance and all regulatory reguirements
relating to the increase in paid up capital have been
completed

255

€) Auditor is satisfied that such advance is against
the increase of capital

Aug 10, 2022 5:06 PM
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|I“I| Liquid Capital Statement
PSX for 31 JUL 2022
139 Asian Securities Limited
Submission Date: 10-Aug-2022 17:06:15

Statement I1D: 4147
Notice ID: 18133
Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Total Liabilities

Ranking Liabilities Relating to

23,615,505

23,615,505

311

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.

321

The amount by which the aggregate of :

(i) Amount deposited by the borrower with NCCPL
(i) Cash margins paid and

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

331

(a) inthe case of right issuse : if the market value of
securitesis 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
Ssecurities.

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

332

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

341

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

Aug 10, 2022 5:06 PM
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Liquid Capital Statement
for 31 JUL 2022
139 Asian Securities Limited
Submission Date: 10-Aug-2022 17:06:15

351

5% of the net position in foreign currency.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

371

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

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

381

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

0 8,016,077

8,016,077

391

i. In case of customer positions, the total margin
reguiremnets 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

392

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

Aug 10, 2022 5:06 PM
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Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 31 JUL 2022
139 Asian Securities Limited
Submission Date: 10-Aug-2022 17:06:15

3.10.1

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

3.10.2

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

Total Ranking Liabilities

0 8,016,077

8,016,077|

Liquid Capital Statement

330,292,855 77,948,999

236,311,702

Aug 10, 2022 5:06 PM
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Liquid Capital Statement
for 31 AUG 2022
139 Asian Securities Limited
Submission Date: 14-Sep-2022 16:27:19

Statement I1D: 4579

NoticeID: 19335

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

0 ead of AcCco alue a Ad]justed
», 3 - NEES AYe -~ a a )

11 Property & Equipment 675,103 675,103 0

12 Intangible Assets 2,437,000 2,437,000 0

13 Investment in Govt. Securities 0 0 0

1411 i. 5% of the balance sheet value in the case of tenure 0 0 0
upto 1 year.

1412 ii. 7.5% of the balance sheet value, in the case of 0 0 0
tenure from 1-3 years.

1413 iii. 109 of the balance sheet value, in the case of 0 0 0
tenure of more than 3 years.

1421 i. 10% of the balance sheet value in the case of 0 0 0
tenure upto 1 year.

1422 ii. 12.5% of the balance sheet value, in the case of 0 0 0
tenure from 1-3 years.

1423 iii. 15% of the balance sheet value, in the case of 0 0 0
tenure of more than 3 years.

151 i. If listed 15% or VaR of each securities on the 287,105,922 46,389,322 240,716,600
cutoff date as computed by the Securities Exchange
for respective securities whichever is higher.

152 ii. If unlisted, 100% of carrying value. 0 0 0

153 iii.Subscription money against Investment in PO/ 0 0 0
offer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not
included in the investments of securities broker.

Sep 14, 2022 4:27 PM 1 of 10




Liquid Capital Statement

P for 31 AUG 2022
139 Asian Securities Limited
Submission Date: 14-Sep-2022 16:27:19
Statement ID: 4579
NoticeID: 19335
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
154 iv.100% Haircut shall be applied to Vaue of 32,250,000 32,250,000
Investment in any asset including shares of listed
securities that are in Block, Freeze or Pledge status
as on reporting date. (July 19, 217)
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 arrangements. In such cases, the haircut as
provided in schedule 111 of the Regulations in respect
of investment in securities shall be applicable
(August 25, 217)
16 Investment in subsidiaries 0 0
171 i. If listed 20% or VaR of each securities as 0 0
computed by the Securites Exchange for respective
securities whichever is higher.
172 ii. If unlisted, 100% of net value. 0 0
18 Statutory or regulatory deposits/basic deposits with 510,000 510,000
the exchanges, clearing house or central depository
or any other entity.
19 Margin deposits with exchange and clearing house. 0 0
1.10 Deposit with authorized intermediary against 0 0
borrowed securities under SLB.
111 Other deposits and prepayments 2,679,039 2,679,039
112 Accrued interest, profit or mark-up on amounts 0 0
placed with financial institutions or debt securities
etc.(Nil)

Sep 14, 2022 4:27 PM
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Statement ID:
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4579
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Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 31 AUG 2022
139 Asian Securities Limited
Submission Date: 14-Sep-2022 16:27:19

1121

100% in respect of markup accrued on loansto
directors, subsidiaries and other related parties

1.13

Dividends receivables.

114

Amounts receivable against Repo financing.
Amount paid as purchaser under the REPO
agreement. (Securities purchased under repo
arrangement shall not be included in the
investments.)

115

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

1151

ii. Receivables other than trade receivables

1.15.2

iii. Advance tax to the extent it is netted with
provision of taxation

116.1

i. 100% value of claims other than those on account
of entitlements against trading of securitiesin all
markets including MtM gains.

1.16.2

ii. Receivable on entitlements against trading of
securitiesin al markets including MtM gains.

1171

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

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

Sep 14, 2022 4:27 PM
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PSX for 31 AUG 2022
139 Asian Securities Limited
Submission Date: 14-Sep-2022 16:27:19
Statement I1D: 4579
NoticeID: 19335
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
1.17.2 ii. Incase receivables are against margin trading, 5% 0 0 0
of the net balance sheet value.
ii. Net amount after deducting haircut
1173 iii. Incase receivalbes are against securities 0 0 0
borrowings under SLB, the amount paid to NCCPL
as collateral upon entering into contract,
iii. Net amount after deducting haricut
1174 iv. Incase of other trade receivables not more than 5 0 0 0
days overdue, 0% of the net balance sheet value.
iv. Balance sheet value
1175 v. Incase of other trade receivables are overdue, or 5 19,296 19,296 0
days or more, the aggregate of (i) the market value of
securities purchased for customers and held in sub-
accounts after applying VAR based haircuts, (ii) cash
deposited as collateral by the respective customer
and (iii) the market value of securities held as
collateral after applying VaR based haircuts.
1176 vi. 100% haircut in the case of amount receivable 0 0 0
form related parties.
1181 i. Bank Balance-proprietory accounts 13,781,694 0 13,781,694
1.18.2 ii. Bank balance-customer accounts 14,062,772 0 14,062,772
1.18.3 iii. Cashin hand 21,992 0 21,992
Total Assets 353,542,818 84,959,760 268,583,058
al ES
211 i. Payable to exchanges and clearing house 0 0 0
212 ii. Payable against leveraged market products 0 0 0
213 iii. Payable to customers 14,062,772 0 14,062,772

Sep 14, 2022 4:27 PM
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Liquid Capital Statement

P for 31 AUG 2022
139 Asian Securities Limited
Submission Date: 14-Sep-2022 16:27:19

Statement ID: 4579
Notice ID: 19335
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
221 i. Statutory and regulatory dues 0 0 0
222 ii. Accruals and other payables 398,821 0 398,821
2.2.3 iii. Short.term borrowings 0 0 0
224 iv. Current portion of subordinated loans 0 0 0
225 v. Current portion of long term liabilities 0 0 0
2.2.6 vi. Deferred Liabilities 0 0 0
2.2.7 vii. Provision for bad debts 0 0 0
2.2.8 viii. Provision for taxation 1,600,917 0 1,600,917
229 ix. Other liabilities as per accounting principles and 0 0 0

included in the financia statements
2311 a. Long-Term financing obtained from financial 0 0 0

instituion: Long term portion of financing obtained

from afinancial intitution including amount due

against finance lease
2312 b. Other long-term financing 0 0 0
232 ii. Staff retirement benefits 0 0 0

Sep 14, 2022 4:27 PM
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Statement ID:
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Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 31 AUG 2022
139 Asian Securities Limited
Submission Date: 14-Sep-2022 16:27:19

2.3.3

iii. Advance against shares for Increase in Capital of
Securities broker: 100% haircut may be alowed in
respect of advance against sharesif:

a. The existing authorized share capital alowsthe
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
compl eted.

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

234

iv. Other lighilities as per accounting principles and
included in the financial statements

Sep 14, 2022 4:27 PM
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Submission Date: 14-Sep-2022 16:27:19

24.1

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

The Schedule I11 provides that 100% haircut will be
allowed against subordinated L oans which fulfill the
conditions specified by SECP. In thisregard,
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.

24.2

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

251

a) The existing authorized share capital allows the
proposed enhanced share capital

252

b) Board of Directors of the company has approved
the increase in capital

253

¢) Relevant Regulatory approvals have been obtained

254

d) Thereis no unreasonable delay in issue of shares
against advance and all regulatory reguirements
relating to the increase in paid up capital have been
completed

255

€) Auditor is satisfied that such advance is against
the increase of capital

Sep 14, 2022 4:27 PM
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|I“I| Liquid Capital Statement
PSX for 31 AUG 2022
139 Asian Securities Limited
Submission Date: 14-Sep-2022 16:27:19

Statement ID: 4579
Notice ID: 19335
Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Total Liabilities

Ranking Liabilities Relating to

16,062,510

16,062,510

311

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.

321

The amount by which the aggregate of :

(i) Amount deposited by the borrower with NCCPL
(i) Cash margins paid and

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

331

(a) inthe case of right issuse : if the market value of
securitesis 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
Ssecurities.

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

332

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

341

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

Sep 14, 2022 4:27 PM
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351

5% of the net position in foreign currency.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

371

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

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

381

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

0 11,740,014

11,740,014

391

i. In case of customer positions, the total margin
reguiremnets 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

392

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

Sep 14, 2022 4:27 PM
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Liquid Capital Statement
for 31 AUG 2022
139 Asian Securities Limited
Submission Date: 14-Sep-2022 16:27:19

3.10.1

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

3.10.2

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

Total Ranking Liabilities

0 11,740,014

11,740,014|

Liquid Capital Statement

337,480,308 73,219,746

240,780,534

Sep 14, 2022 4:27 PM
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Statement I1D: 4929
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0 ead of AcCco alue a et Adjusted
», 3 - NEES AYe -~ a a )
11 Property & Equipment 674,793 674,793 0
12 Intangible Assets 0 0 0
13 Investment in Govt. Securities 0 0 0
1411 i. 5% of the balance sheet value in the case of tenure 0 0 0
upto 1 year.
1412 ii. 7.5% of the balance sheet value, in the case of 0 0 0
tenure from 1-3 years.
1413 iii. 109 of the balance sheet value, in the case of 0 0 0
tenure of more than 3 years.
1421 i. 10% of the balance sheet value in the case of 0 0 0
tenure upto 1 year.
1422 ii. 12.5% of the balance sheet value, in the case of 0 0 0
tenure from 1-3 years.
1423 iii. 15% of the balance sheet value, in the case of 0 0 0
tenure of more than 3 years.
151 i. If listed 15% or VaR of each securities on the 275,632,793 44,804,568 230,828,225
cutoff date as computed by the Securities Exchange
for respective securities whichever is higher.
152 ii. If unlisted, 100% of carrying value. 0 0 0
153 iii.Subscription money against Investment in PO/ 0 0 0
offer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not
included in the investments of securities broker.

Oct 13, 2022 5:28 PM 1 of 10




Liquid Capital Statement

P for 30 SEP 2022
139 Asian Securities Limited
Submission Date: 13-Oct-2022 17:27:27
Statement ID: 4929
NoticeID: 20129
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
154 iv.100% Haircut shall be applied to Value of 31,140,000 31,140,000
Investment in any asset including shares of listed
securities that are in Block, Freeze or Pledge status
as on reporting date. (July 19, 217)
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 arrangements. In such cases, the haircut as
provided in schedule 111 of the Regulations in respect
of investment in securities shall be applicable
(August 25, 217)
16 Investment in subsidiaries 0 0
171 i. If listed 20% or VaR of each securities as 0 0
computed by the Securites Exchange for respective
securities whichever is higher.
172 ii. If unlisted, 100% of net value. 0 0
18 Statutory or regulatory deposits/basic deposits with 510,000 510,000
the exchanges, clearing house or central depository
or any other entity.
19 Margin deposits with exchange and clearing house. 0 0
1.10 Deposit with authorized intermediary against 0 0
borrowed securities under SLB.
111 Other deposits and prepayments 2,635,453 2,635,453
112 Accrued interest, profit or mark-up on amounts 0 0
placed with financial institutions or debt securities
etc.(Nil)

Oct 13, 2022 5:28 PM
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Statement ID:
Notice ID:

4929
20129

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 30 SEP 2022
139 Asian Securities Limited
Submission Date: 13-Oct-2022 17:27:27

1121

100% in respect of markup accrued on loansto
directors, subsidiaries and other related parties

1.13

Dividends receivables.

114

Amounts receivable against Repo financing.
Amount paid as purchaser under the REPO
agreement. (Securities purchased under repo
arrangement shall not be included in the
investments.)

115

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

0

1151

ii. Receivables other than trade receivables

0

0

1.15.2

iii. Advance tax to the extent it is netted with
provision of taxation

5,413,682

5,413,682

116.1

i. 100% value of claims other than those on account
of entitlements against trading of securitiesin all
markets including MtM gains.

0

0

1.16.2

ii. Receivable on entitlements against trading of
securitiesin al markets including MtM gains.

1171

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

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

Oct 13, 2022 5:28 PM
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Liquid Capital Statement

1
PSX for 30 SEP 2022
139 Asian Securities Limited
Submission Date: 13-Oct-2022 17:27:27
Statement ID: 4929
NoticeID: 20129
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
1.17.2 ii. Incase receivables are against margin trading, 5% 0 0 0
of the net balance sheet value.
ii. Net amount after deducting haircut
1173 iii. Incase receivalbes are against securities 0 0 0
borrowings under SLB, the amount paid to NCCPL
as collateral upon entering into contract,
iii. Net amount after deducting haricut
1174 iv. Incase of other trade receivables not more than 5 0 0 0
days overdue, 0% of the net balance sheet value.
iv. Balance sheet value
1175 v. Incase of other trade receivables are overdue, or 5 19,296 19,296 0
days or more, the aggregate of (i) the market value of
securities purchased for customers and held in sub-
accounts after applying VAR based haircuts, (ii) cash
deposited as collateral by the respective customer
and (iii) the market value of securities held as
collateral after applying VaR based haircuts.
1176 vi. 100% haircut in the case of amount receivable 0 0 0
form related parties.
1181 i. Bank Balance-proprietory accounts 5,648,024 0 5,648,024
1.18.2 ii. Bank balance-customer accounts 6,861,645 0 6,861,645
1.18.3 iii. Cashin hand 75,947 0 75,947
Total Assets 328,611,633 79,784,110 248,827,523
al ES
211 i. Payable to exchanges and clearing house 0 0 0
212 ii. Payable against leveraged market products 0 0 0
213 iii. Payable to customers 6,861,645 0 6,861,645

Oct 13, 2022 5:28 PM

4 of 10




Liquid Capital Statement

P for 30 SEP 2022
139 Asian Securities Limited
Submission Date: 13-Oct-2022 17:27:27

Statement ID: 4929
Notice ID: 20129
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
221 i. Statutory and regulatory dues 0 0 0
222 ii. Accruals and other payables 459,697 0 459,697
2.2.3 iii. Short.term borrowings 0 0 0
224 iv. Current portion of subordinated loans 0 0 0
225 v. Current portion of long term liabilities 0 0 0
2.2.6 vi. Deferred Liabilities 0 0 0
2.2.7 vii. Provision for bad debts 0 0 0
2.2.8 viii. Provision for taxation 6,580,256 0 6,580,256
229 ix. Other liabilities as per accounting principles and 0 0 0

included in the financia statements
2311 a. Long-Term financing obtained from financial 0 0 0

instituion: Long term portion of financing obtained

from afinancial intitution including amount due

against finance lease
2312 b. Other long-term financing 0 0 0
232 ii. Staff retirement benefits 0 0 0

Oct 13, 2022 5:28 PM
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Statement ID:
Notice ID:

4929
20129

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 30 SEP 2022
139 Asian Securities Limited
Submission Date: 13-Oct-2022 17:27:27

2.3.3

iii. Advance against shares for Increase in Capital of
Securities broker: 100% haircut may be alowed in
respect of advance against sharesif:

a. The existing authorized share capital alowsthe
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
compl eted.

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

234

iv. Other lighilities as per accounting principles and
included in the financial statements

Oct 13, 2022 5:28 PM
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Statement ID:
Notice ID:

4929
20129

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 30 SEP 2022
139 Asian Securities Limited

Submission Date: 13-Oct-2022 17:27:27

24.1

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

The Schedule I11 provides that 100% haircut will be
allowed against subordinated L oans which fulfill the
conditions specified by SECP. In thisregard,
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.

24.2

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

251

a) The existing authorized share capital allows the
proposed enhanced share capital

252

b) Board of Directors of the company has approved
the increase in capital

253

¢) Relevant Regulatory approvals have been obtained

254

d) Thereis no unreasonable delay in issue of shares
against advance and all regulatory reguirements
relating to the increase in paid up capital have been
completed

255

€) Auditor is satisfied that such advance is against
the increase of capital

Oct 13, 2022 5:28 PM
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|I“I| Liquid Capital Statement
PSX for 30 SEP 2022
139 Asian Securities Limited
Submission Date; 13-Oct-2022 17:27:27

Statement ID: 4929
Notice ID: 20129
Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Total Liabilities

Ranking Liabilities Relating to

13,901,598

13,901,598

311

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.

321

The amount by which the aggregate of :

(i) Amount deposited by the borrower with NCCPL
(i) Cash margins paid and

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

331

(a) inthe case of right issuse : if the market value of
securitesis 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
Ssecurities.

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

332

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

341

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

Oct 13, 2022 5:28 PM
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Notice ID:
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Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 30 SEP 2022
139 Asian Securities Limited
Submission Date: 13-Oct-2022 17:27:27

351

5% of the net position in foreign currency.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

371

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

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

381

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

0 9,192,237

9,192,237

391

i. In case of customer positions, the total margin
reguiremnets 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

392

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

Oct 13, 2022 5:28 PM
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Statement ID:
Notice ID:
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Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 30 SEP 2022
139 Asian Securities Limited
Submission Date: 13-Oct-2022 17:27:27

3.10.1

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

3.10.2

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

Total Ranking Liabilities

0 9,192,237

9,192,237|

Liquid Capital Statement

314,710,035 70,591,873

225,733,688

Oct 13, 2022 5:28 PM
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Liquid Capital Statement
for 31 OCT 2022
139 Asian Securities Limited

Submission Date: 14-Nov-2022 09:21:38

Statement I1D: 5765
NoticeID: 22170
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
0 ead of AcCco alue Ad]justed
» a » NEES A q a -
11 Property & Equipment 695,620 695,620 0
12 Intangible Assets 0 0 0
13 Investment in Govt. Securities 0 0 0
1411 i. 5% of the balance sheet value in the case of tenure 0 0 0
upto 1 year.
1412 ii. 7.5% of the balance sheet value, in the case of 0 0 0
tenure from 1-3 years.
1413 iii. 109 of the balance sheet value, in the case of 0 0 0
tenure of more than 3 years.
1421 i. 10% of the balance sheet value in the case of 0 0 0
tenure upto 1 year.
1422 ii. 12.5% of the balance sheet value, in the case of 0 0 0
tenure from 1-3 years.
1423 iii. 15% of the balance sheet value, in the case of 0 0 0
tenure of more than 3 years.
151 i. If listed 15% or VaR of each securities on the 174,885,535 29,034,008 145,851,527
cutoff date as computed by the Securities Exchange
for respective securities whichever is higher.
152 ii. If unlisted, 100% of carrying value. 0 0 0
153 iii.Subscription money against Investment in PO/ 0 0 0
offer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not
included in the investments of securities broker.

Nov 14, 2022 9:22 AM
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Liquid Capital Statement

P for 31 OCT 2022
139 Asian Securities Limited
Submission Date: 14-Nov-2022 09:21:38
Statement ID: 5765
NoticeID: 22170
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
154 iv.100% Haircut shall be applied to Vaue of 31,080,000 31,080,000
Investment in any asset including shares of listed
securities that are in Block, Freeze or Pledge status
as on reporting date. (July 19, 217)
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 arrangements. In such cases, the haircut as
provided in schedule 111 of the Regulations in respect
of investment in securities shall be applicable
(August 25, 217)
16 Investment in subsidiaries 0 0
171 i. If listed 20% or VaR of each securities as 0 0
computed by the Securites Exchange for respective
securities whichever is higher.
172 ii. If unlisted, 100% of net value. 0 0
18 Statutory or regulatory deposits/basic deposits with 510,000 510,000
the exchanges, clearing house or central depository
or any other entity.
19 Margin deposits with exchange and clearing house. 0 0
1.10 Deposit with authorized intermediary against 0 0
borrowed securities under SLB.
111 Other deposits and prepayments 2,614,943 2,614,943
112 Accrued interest, profit or mark-up on amounts 0 0
placed with financial institutions or debt securities
etc.(Nil)

Nov 14, 2022 9:22 AM
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Statement ID:
Notice ID:

5765
22170

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 31 OCT 2022
139 Asian Securities Limited
Submission Date: 14-Nov-2022 09:21:38

1121

100% in respect of markup accrued on loansto
directors, subsidiaries and other related parties

1.13

Dividends receivables.

114

Amounts receivable against Repo financing.
Amount paid as purchaser under the REPO
agreement. (Securities purchased under repo
arrangement shall not be included in the
investments.)

115

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

0

1151

ii. Receivables other than trade receivables

0

0

1.15.2

iii. Advance tax to the extent it is netted with
provision of taxation

5,714,748

5,714,748

116.1

i. 100% value of claims other than those on account
of entitlements against trading of securitiesin all
markets including MtM gains.

0

0

1.16.2

ii. Receivable on entitlements against trading of
securitiesin al markets including MtM gains.

1171

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

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

Nov 14, 2022 9:22 AM
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Liquid Capital Statement

1
PSX for 31 OCT 2022
139 Asian Securities Limited
Submission Date: 14-Nov-2022 09:21:38
Statement ID: 5765
NoticeID: 22170
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
1.17.2 ii. Incase receivables are against margin trading, 5% 0 0 0
of the net balance sheet value.
ii. Net amount after deducting haircut
1173 iii. Incase receivalbes are against securities 0 0 0
borrowings under SLB, the amount paid to NCCPL
as collateral upon entering into contract,
iii. Net amount after deducting haricut
1174 iv. Incase of other trade receivables not more than 5 0 0 0
days overdue, 0% of the net balance sheet value.
iv. Balance sheet value
1175 v. Incase of other trade receivables are overdue, or 5 19,298 19,298 0
days or more, the aggregate of (i) the market value of
securities purchased for customers and held in sub-
accounts after applying VAR based haircuts, (ii) cash
deposited as collateral by the respective customer
and (iii) the market value of securities held as
collateral after applying VaR based haircuts.
1176 vi. 100% haircut in the case of amount receivable 0 0 0
form related parties.
1181 i. Bank Balance-proprietory accounts 101,792,303 0 101,792,303
1.18.2 ii. Bank balance-customer accounts 7,471,024 0 7,471,024
1.18.3 iii. Cashin hand 59,194 0 59,194
Total Assets 324,842,665 63,953,869 260,888,796
al ES
211 i. Payable to exchanges and clearing house 0 0 0
212 ii. Payable against leveraged market products 0 0 0
213 iii. Payable to customers 7,471,024 0 7,471,024

Nov 14, 2022 9:22 AM
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Liquid Capital Statement

P for 31 OCT 2022
139 Asian Securities Limited
Submission Date: 14-Nov-2022 09:21:38

Statement ID: 5765
Notice ID: 22170
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
221 i. Statutory and regulatory dues 0 0 0
222 ii. Accruals and other payables 215,787 0 215,787
2.2.3 iii. Short.term borrowings 0 0 0
224 iv. Current portion of subordinated loans 0 0 0
225 v. Current portion of long term liabilities 0 0 0
2.2.6 vi. Deferred Liabilities 0 0 0
2.2.7 vii. Provision for bad debts 0 0 0
2.2.8 viii. Provision for taxation 6,580,256 0 6,580,256
229 ix. Other liabilities as per accounting principles and 0 0 0

included in the financia statements
2311 a. Long-Term financing obtained from financial 0 0 0

instituion: Long term portion of financing obtained

from afinancial intitution including amount due

against finance lease
2312 b. Other long-term financing 0 0 0
232 ii. Staff retirement benefits 0 0 0

Nov 14, 2022 9:22 AM
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Statement ID:
Notice ID:
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22170

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 31 OCT 2022
139 Asian Securities Limited
Submission Date: 14-Nov-2022 09:21:38

2.3.3

iii. Advance against shares for Increase in Capital of
Securities broker: 100% haircut may be alowed in
respect of advance against sharesif:

a. The existing authorized share capital alowsthe
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
compl eted.

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

234

iv. Other lighilities as per accounting principles and
included in the financial statements

Nov 14, 2022 9:22 AM
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Notice ID:
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Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 31 OCT 2022
139 Asian Securities Limited

Submission Date: 14-Nov-2022 09:21:38

24.1

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

The Schedule I11 provides that 100% haircut will be
allowed against subordinated L oans which fulfill the
conditions specified by SECP. In thisregard,
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.

24.2

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

251

a) The existing authorized share capital allows the
proposed enhanced share capital

252

b) Board of Directors of the company has approved
the increase in capital

253

¢) Relevant Regulatory approvals have been obtained

254

d) Thereis no unreasonable delay in issue of shares
against advance and all regulatory reguirements
relating to the increase in paid up capital have been
completed

255

€) Auditor is satisfied that such advance is against
the increase of capital

Nov 14, 2022 9:22 AM

7 of 10




|I“I| Liquid Capital Statement
PSX for 31 OCT 2022
139 Asian Securities Limited
Submission Date: 14-Nov-2022 09:21:38

Statement ID: 5765
Notice ID: 22170
Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Total Liabilities

Ranking Liabilities Relating to

14,267,067

14,267,067

311

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.

321

The amount by which the aggregate of :

(i) Amount deposited by the borrower with NCCPL
(i) Cash margins paid and

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

331

(a) inthe case of right issuse : if the market value of
securitesis 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
Ssecurities.

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

332

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

341

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

Nov 14, 2022 9:22 AM
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Notice ID: 22170
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Company Secretary: Faizan

351 5% of the net position in foreign currency.Net 0 0 0

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 0 0 0
37 Repo adjustment 0 0 0
371 In the case of financier/purchaser the total amount 0 0 0

receivable under Repo less the 110% of the market
value of underlying securites.

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

381 If the market value of any security is between 25% 0 3,589,544 3,589,544
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

391 i. In case of customer positions, the total margin 0 0 0
reguiremnets 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

3.9.2 ii. In case of proprietary positions, the total margin 0 0 0
reguirements in respect of open positionsto the
extent not already met

Nov 14, 2022 9:22 AM 9 of 10
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Submission Date: 14-Nov-2022 09:21:38

3.10.1

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

3.10.2

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

Total Ranking Liabilities

0 3,589,544

3,580,544

Liquid Capital Statement

310,575,598 60,364,325

243,032,185)|

Nov 14, 2022 9:22 AM
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139 Asian Securities Limited

Submission Date: 12-Dec-2022 16:51:45

Statement ID: 6142
Notice ID: 23162
Compliance Officer : Muhammad Raza
Company Secretary: Faizan
Head of Account Value in Hair Cut / Net Adjusted
Pak Rupees Adjustments Value
1.1 Property & Equipment 678,361 678,361 0
1.2 Intangible Assets 0 0 0
1.3 Investment in Govt. Securities 0 0 0
1.4.1.1 i. 5% of the balance sheet value in the case of tenure 0 0 0
upto | year.
1.4.1.2 ii. 7.5% of the balance sheet value, in the case of 0 0 0
tenure from 1-3 years.
1.4.1.3 iii. 10% of the balance sheet value, in the case of 0 0 0
tenure of more than 3 years.
1.4.2.1 i. 10% of the balance sheet value in the case of 0 0 0
tenure upto 1 year.
1.42.2 ii. 12.5% of the balance sheet value, in the case of 0 0 0
tenure from 1-3 years.
1423 iii. 15% of the balance sheet value, in the case of 0 0 0
tenure of more than 3 years.
1.5.1 1. If listed 15% or VaR of each securities on the 175,110,466 29,194,158 145,916,308
cutoff date as computed by the Securities Exchange
for respective securities whichever is higher.
1.5.2 ii. If unlisted, 100% of carrying value. 0 0
1.5.3 iii.Subscription money against Investment in IPO/ 0 0
offer for Sale: Amount paid as subscription money
provided that shares have not been alloted or are not
included in the investments of securities broker.

Dec 12,2022 4:52 PM 1 of 10



Liquid Capital Statement
for 30 NOV 2022

139 Asian Securities Limited
Submission Date: 12-Dec-2022 16:51:45

i

Statement ID: 6142

Notice ID: 23162

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

1.54 iv.100% Haircut shall be applied to Value of 32,100,000 32,100,000

Investment in any asset including shares of listed
securities that are in Block, Freeze or Pledge status
as on reporting date. (July 19, 217)

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 arrangements. In such cases, the haircut as
provided in schedule I1I of the Regulations in respect
of investment in securities shall be applicable
(August 25, 217)

1.6 Investment in subsidiaries 0 0

1.7.1 i. If listed 20% or VaR of each securities as 0 0
computed by the Securites Exchange for respective
securities whichever is higher.

1.7.2 ii. If unlisted, 100% of net value. 0 0

1.8 Statutory or regulatory deposits/basic deposits with 510,000 510,000
the exchanges, clearing house or central depository
or any other entity.

1.9 Margin deposits with exchange and clearing house. 0 0
1.10 Deposit with authorized intermediary against 0 0
borrowed securities under SLB.
1.11 Other deposits and prepayments 2,637,338 2,637,338
1.12 Accrued interest, profit or mark-up on amounts 0 0
placed with financial institutions or debt securities
etc.(Nil)

Dec 12,2022 4:52 PM 2 of 10



Statement ID:
Notice ID:

i

6142
23162

Compliance Officer : Muhammad Raza

Company Secretary: Faizan

Liquid Capital Statement
for 30 NOV 2022
139 Asian Securities Limited
Submission Date: 12-Dec-2022 16:51:45

1.12.1

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

1.13

Dividends receivables.

1.14

Amounts receivable against Repo financing.
Amount paid as purchaser under the REPO
agreement. (Securities purchased under repo
arrangement shall not be included in the
investments.)

1.15

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

1.15.1

ii. Receivables other than trade receivables

0

0

1.15.2

ili. Advance tax to the extent it is netted with
provision of taxation

5,983,692

5,983,692

1.16.1

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

1.16.2

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

1.17.1

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

i. Lower of net balance sheet value or value
determined through adjustments.
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1.17.2 ii. Incase receivables are against margin trading, 5%

of the net balance sheet value.
ii. Net amount after deducting haircut

1.17.3 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

1.17.4 iv. Incase of other trade receivables not more than 5

days overdue, 0% of the net balance sheet value.
iv. Balance sheet value

1.17.5 v. Incase of other trade receivables are overdue, or 5

days or more, the aggregate of (i) the market value of
securities purchased for customers and held in sub-
accounts after applying VAR based haircuts, (ii) cash
deposited as collateral by the respective customer
and (iii) the market value of securities held as
collateral after applying VaR based haircuts.

18,131

18,131

1.17.6 vi. 100% haircut in the case of amount receivable

form related parties.

1.18.1 i. Bank Balance-proprietory accounts

2,245,983

2,245,983

1.18.2 ii. Bank balance-customer accounts

6,184,828

6,184,828

1.18.3 iii. Cash in hand

77,210

77,210

Total Assets

2.1.1 i. Payable to exchanges and clearing house

225,546,009

0

65,137,988

160,408,021

0

2.12 ii. Payable against leveraged market products

0

0

2.1.3 iii. Payable to customers

6,184,828

6,184,828
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2.2.1 i. Statutory and regulatory dues 0 0 0
222 ii. Accruals and other payables 1,464,296 0 1,464,296
223 iii. Short.term borrowings 0 0 0
2.2.4 iv. Current portion of subordinated loans 0 0 0
2.2.5 v. Current portion of long term liabilities 0 0 0
2.2.6 vi. Deferred Liabilities 0 0 0
2.2.7 vii. Provision for bad debts 0 0 0
2.2.8 viii. Provision for taxation 6,580,256 0 6,580,256
229 ix. Other liabilities as per accounting principles and 0 0 0
included in the financial statements
2.3.1.1 a. Long-Term financing obtained from financial 0 0 0
instituion: Long term portion of financing obtained
from a financial institution including amount due
against finance lease
23.1.2 b. Other long-term financing 0 0 0
232 ii. Staff retirement benefits 0 0 0
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233

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.

234

iv. Other liabilities as per accounting principles and
included in the financial statements
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24.1

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

The Schedule III 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.

242

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

2.5.1

a) The existing authorized share capital allows the
proposed enhanced share capital

252

b) Board of Directors of the company has approved
the increase in capital

2.53

c) Relevant Regulatory approvals have been obtained

254

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

255

e) Auditor is satisfied that such advance is against
the increase of capital
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Total Liabilities

14,229,380

14,229,380

Ranking Liabilities Relating to

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.

3.2.1

The amount by which the aggregate of:

(i) Amount deposited by the borrower with NCCPL
(Ii) Cash margins paid and

(i11) The market value of securities pledged as
margins exceed the 110% of the market value of
shares borrowed

3.3.1

(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:

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

(ii) the value by which the underwriting
commitments exceeds the market price of the
securities.

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

332

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

34.1

The amount by which the total assets of the
subsidiary ( excluding any amount due from the
subsidiary) exceed the total liabilities of the
subsidiary
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3.5.1

5% of the net position in foreign currency.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

3.7.1

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

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

3.8.1

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

0 3,783,585

3,783,585

3.9.1

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

39.2

ii. In case of proprietary positions , the total margin
requirements in respect of open positions to the
extent not already met
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3.10.1

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

3.10.2

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

Total Ranking Liabilities

0 3,783,585

3,783,585

Liquid Capital Statement

211,316,629 61,354,403

142,395,056
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