Riyad SAR Diversified Trade Fund Quarterly Report duloll yaLpl

Riyad Capital
Fund Objective
Board, and hi
Fund Information Top 10 Holdings Credit Rating Informat
Start Date 24 May 1999
instument / Hoiaing ssuer
Offering Unit Price 1,000.0000
# Rating  Date Agency Rating Agency
size 4,152,535,601.25 - T - - - - -
e fund that that »
Type 2 A oror21  sep A sap
with Shariah standards. 4.2%
3 A o362 s A s
Currency SaudiRiyal (SAR) a A 030626 s&P A sep
Level of Risk Low to medium risk 4% s a1 s A e
s A o328 s A s
Benchmark Interbank financing cost in Saudi riyals for a period of 3 months.
23 7 A3 111025 Moodys A+ Fiteh
8 A3 111025 Moodys A+ Fitch
(0220 GUBE AL - 9 Aa3 111025 Moody's A+ Fitch
Management Fee % (Fund | Invested Funds) 05 | 05 e o . . . = ~
Investment Advisor / Fund Sub-Manager - Date format. DD-MM-YY.
'Weighted Average Number of Days 16523 W 1. Riyad Sukuk Fund W 2. Alinma Bank Sukuk 21
Total Expense Ratio 4,506,006.67 0.109% W 3. Al Rajhi Bank TIER1 Sukuk W 4. SRC SAR SUKUK 27
Borrowing Percentage - - 5. SAUDI GOV SUKUK 08 6.SRCSAR SUKUK 17
Dealing Expenses . . W 7. Gov. Sukuk M 8.KSASUK.
9 KSASUK W 10.Riyad USD Diversifed Trade Fund
Fund Manager Investment 531,787,643.57 12.807%
Distributed Profits . . Asset Class Allocation Geographical Distribution
Price & Units Information 13%
Unit Price 1,893.2720 25.0%
Price Change (vs. last quarter) 0.71%
Total Fund Units 2,193150.82
Total Net Assets 4,152,230,933.95
P/E Ratio -
Fund Ownership Investments 737%
Full Ownership 100.00% 1000%
] n Assets
Usufruct Right - W Local Assets
. ' Domestic MM instruments m casn
Cumulative Returns (%)
3 Months YTD 1 Year 3 Years 5 Years
Fund 071 131 225 6.03 1107
Benchmark 117 237 497 17.72 2558
Difference (Excess) -0.47 -1.06 -2.71 -11.69 -14.51
Performance & Risk Measures
Measure 3 Months YTD 1Year 3 Years 5 Years
1. Standard Deviation 0.00% 0.04% 0.16% 0.92% 0.74%
2. Sharpe Ratio -58.06 -14.78 -11.07 -3.12 -212
3. Tracking Error 0.00% 0.04% 0.20% 0.95% 0.84%
4.Beta 045 0.35 -0.82 -0.45 0.15
5. Alpha 0.06% 0.08% 6.41% 4.48% 1.41%
6. Information Ratio -99.27 -14.93 -13.24 -3.77 -2.99
Note: Formula for each measure is provided below.
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Formula of each measure:
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n: number of le | r;:return for | %G | risk-freerate | o | . the portfolio's

excessreturn | f: portfolio's beta relative to the market

Disclaimer Contact Details

P The value of from down | 3128 6671 Al Aqeeq Dist. Riyadh 13519,
they have originally invested. Additionaly,fees charged on funds and g y i their individual, Kingdom of Saudi Arabia. | | Emil addr iyadcapit |
nd professionals
related to the product is provided in the terms and conditions, applicable to read and
joint ‘paid-up capital of SAR 500 million. Licensed by the Saudi Arabian Capital Market Authority (No. 07070-37). Commercial ion No. 1010239234, Head Office: Boulevard, 6671 Al ist., Riyadh

13519, Kingdom of Saudi Arabia.




