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Riyad Al Jarei Fund Quarterly Report
Riyad Capital
Fund Objective
P fund that I under
high risks.
Fund Information Top 10 Holdings
Start Date 10June 2001 285 18%
W 1 JPM GLRESEARCH ENHA G) UCT ETF - USD A
Offering Unit Price 10.00
Size 28,795,340.99 W 2. GMO Quality Fund
T2 it ) ffitnzs W 3. iShares MSCI World ETF
Currency Saudi Riyal (SAR) W 4. PIMCO Funds: Global Investors Series PLC - Global
Level of Risk High Risk Bond Fund Institutional Accum Shs
5.Riyad Saudi Equity Fund
® MSCI World Index @ TAS| @ Barclays Bond Index @ The price of the cost of
Benchmark

financing between banks in Saudi riyals for one month

Number of Distributions -
Management Fee % (Fund | Invested Fund: 0.85 | 0.50- 1.85
Investment Advisor / Fund Sub-Manager -
Weighted Average Number of Days -

6. ladwasEquityclass

W 7. iShares MSCI Emerging Markets ETF

W8 GCC Credit Fund

W 9. Riyad SAR Liquidity Fund

Total Expense Ratio 108,899.56 0.381% 10, Riyad Financing Fund Il
Borrowing Percentage - -
Dealing Expenses - - a0
Fund Manager Investment - -
Distributed Profits . . Asset Class Allocation Geographical Distribution
Price & Units Information
Unit Price 3977 250%
Price Change (vs. last quarter) -1.76%
Total Fund Units 718,743.04
Total Net Assets 28582,119.05
P/E Ratio -
Fund Ownership Investments 74.%
Full Ownership 100.00% 99.1%
Usufruct Right - W Mutual Funds MWlocalAssets [ International Assets
Cumulative Returns (%)
3 Months YTD 1 Year 3 Years 5 Years
Fund -1.76 -176 9.03 33.66 3470
Benchmark -0.75 -0.75 1135 4155 3857
Difference (Excess) -1.01 -1.01 -2.33 -7.89 -3.87
Performance & Risk Measures
Measure 3 Months YTD 1Year 3 Years 5 Years
1. Standard Deviation 3.12% 3.12% 7.56% 8.49% 9.79%
2. Sharpe Ratio -0.86 -0.86 0.64 0.61 0.27
3. Tracking Error 0.10% 0.10% 1.14% 1.52% 2.25%
4.Beta 0.98 0.98 0.97 0.98 0.92
5. Alpha -0.34% -0.34% -1.80% -1.70% -0.06%
6. Information Ratio -9.30 -9.30 -1.95 -1.38 -0.27
Note: Formula for each measure is provided below.
Fund Performance vs. Benchmark
—Furd —Benchmark
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Formula of each measure:
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excessreturn | f: portfolio's beta relative to the market

Disclaimer Contact Details

6671 Al Ageeq Dist., Riyadh 13519,

P The value of from down | 3128

they have originally invested. Additionaly,fees charged on funds and g y i their individual, Kingdom of Saudi Arabia. | | Emil addr |
nd professionals

related to the product is provided in the terms and conditions, applicable to read and

joint paid-up capi

13519, Kingdom of Saudi Arabia.
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