
------
------

2026

10

102001

10.00

17,632,684.22

--

--

0.344% 60,160.74

▪MSCI World Index ▪TASI ▪Barclays Bond Index▪

--

0.650.501.85

-- --

-- --

-- --

33.48

-1.67%

522,318.35

-- --

--

17,487,301.69

-- P/E

100.00%

29.81 34.21 9.61 -0.55 -0.55

25.55 27.54 7.47 -1.67 -1.67

-4.27 -6.67 -2.14 -1.11 -1.11

0.14 0.49 0.52 -0.98 -0.98 2

8.26% 7.08% 6.22% 2.64% 2.64% 1

0.93 1.00 1.01 1.03 1.03 4

1.88% 1.20% 1.05% 0.08% 0.08% 3

-0.37 -1.52 -1.95 -12.13 -12.13 6

-0.33% -1.68% -2.08% -0.37% -0.37% 5

500370707010102392343128667113519

(6) (5) (4) (3) (2) (1)

30.0%

17.8%

13.5%

11.5%

6.8%

5.5%

5.2%

3.5%
3.2% 1.8%

98.7%

20.7%

78.0%

ask@riyadcapital.com  

http://www.riyadcapital.com/ar/

𝑠 =
𝑛σ𝑖=1

𝑛 𝑟𝑖
2 − σ𝑖=1

𝑛 𝑟𝑖
2

𝑛2 − 𝑛
𝑆𝑅 =

𝑟𝑝 − 𝑟𝑓

𝜎𝑝
𝜎 =

𝑛σ𝑖=1
𝑛 𝑟𝑖

2 − σ𝑖=1
𝑛 𝑟𝑖

2

𝑛2𝛽 = 
𝐶𝑜𝑣 𝑟𝑝,𝑟𝑏

𝑉𝑎𝑟 𝑟𝑏

𝛼𝑗 = 𝑟𝑖− [𝑟𝑓 + 𝛽 ∗ 𝑟𝑏 − 𝑟𝑓 ]𝐼𝑅 =
𝐸(𝑟𝑝 − 𝑟𝑏)

𝜎𝑒𝑥𝑐𝑒𝑠𝑠

𝑛𝑟𝑖𝑖𝑟𝑝𝑟𝑏𝑟𝑓𝜎𝜎𝑒𝑥𝑐𝑒𝑠𝑠𝛽


