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Rlyad SAR Trade Fund Quarterly Report
Riyad Capital
Fund Objective
P that that compl
approved Shariah to preserve return.
Fund Information Top 10 Holdings Credit Rating Informat
Start Date 01.July 1993 La%_ gy 12% 12% o
1.5% 1.4 L Instrument / Holaing Issuer
Offering Unit Price 1,000.0000
215 #  Rating Date  Agency Rating Agency
Size 1,190,468,961.49 p 1 = = = = =
P that market
Type 2 Aa3 111025 Moody's A+ Fitch
comply with regulati hariah I
3 A os0s20 Fwh A Fih
i 220%
Currency Saudi Riyal (SAR) 4 A 040524  Fitch A Fitch
CevelothEN UETite 5 A~ 040524  Fitch A Fitch
6 A 040520 Fwh A Fich
Benchmark Interbank financing cost in Saudiriyals for a month 61.0%
7 A3 111025 Moodys A+ Fiteh
8 A 040520 Fwh A Fich
Number of Distributions - o A os052¢ Fch A Fitch
Management Fee % (Fund | Invested Funds) 05 | 0.5 o TER e —— —
Investment Advisor / Fund Sub-Manager - Date format. DD-MM-YY.
'Weighted Average Number of Days 56 W 1. Riyad SAR Diversified Trade Fund M 2. SAUDI GOV SUKUK 03
Total Expense Ratio 696,421.47 0.058% m 3.BSF W 4. BSF
Borrowing Percentage - - 5.8SF 6.8SF
e — ~ - 7. SAUDI GOV SUKUK 19 me esr
mosse m106sF
Fund Manager Investment 415,760,642.13 34.931%
Distributed Profits . . Asset Class Allocation Geographical Distribution
Price & Units Information 106w 00%
Unit Price 2,563.5882
Price Change (vs. last quarter) 0.75%
Total Fund Units 464,286.65
Total Net Assets 1,190,239,778.08
P/E Ratio -
Fund Ownership Investments
Full Ownership 100.00% 1000%
' Other Domestic Assets ' Domestic Sukuk & Bonds
Usufruct Right - W Local Assets
. ' Domestic MM instruments m casn
Cumulative Returns (%)
3 Months YTD 1 Year 3 Years 5 Years
Fund 075 143 274 1021 15.20
Benchmark 110 222 a7 17.10 2375
Difference (Excess) -0.35 -0.79 -2.03 -6.89 -8.54
Performance & Risk Measures
Measure 3Months 1D 1 vear 3Years 5 Years
1. Standard Deviation 0.00% 0.03% 0.10% 0.40% 0.41%
2. Sharpe Ratio -58.62 -14.96 -13.46 -3.91 -1.97
3. Tracking Error 0.00% 0.03% 0.15% 0.39% 0.39%
4.Beta 0.11 213 -0.06 0.72 0.54
5. Alpha 0.21% -0.54% 3.03% -0.54% 0.53%
6. Information Ratio -101.76 -14.59 -12.82 -5.37 -378
Note: Formula for each measure is provided below.
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Formula of each measure:
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var (1) Gaxcess
n: number of le | r;:return for | %G | risk-freerate | o | . the portfolio's

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