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

2026

10

312002

10.00

17,397,040.04

--

--

0.356% 60,274.37

▪DJ Islamic Markets ▪S&P Saudi Shariah

▪Dow Jones Sukuk Total Return (ex-Reinvestment)▪

--

0.650.501.85

-- --

-- --

0.000% 80.45

43.62

-0.08%

394,031.44

-- --

--

17,189,511.09

-- P/E

100.00%

42.70 43.39 8.77 7.74 -0.22

34.16 39.05 7.43 6.29 -0.08

-8.54 -4.35 -1.34 -1.45 0.14

0.24 0.85 0.37 1.11 -0.41 2

9.08% 8.15% 9.63% 3.10% 2.58% 1

0.95 0.96 0.94 0.94 0.99 4

2.05% 2.00% 2.38% 0.78% 0.03% 3

-0.64 -0.57 -0.54 -0.68 3.81 6

-0.91% -0.57% -0.75% -0.10% 0.05% 5

500370707010102392343128667113519

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

45.4%

14.9%

14.7%

6.6%

4.9%

4.6%

2.5%
2.2% 1.9%1.4%

97%

3%
19%

81%

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


