ddLallua i
alrajhi capital

/Tas

6\

bidl s> Gouine

22026 o Lall Il ggidl padl Ll




dullollcanalyl
alrajhi capital
tBgiuall ua

Blsanl (3 Aoyl SIS, a1 epranl (3 oty Sy HLatladl IS (o0 JUI (ly (& 50l Buizes J) Burge zotin slaiinl Bgaine s adill sl Ggive
Beoliually aglall gasliuall 2aull cilogylally Lugloll Gamg Ade¥l cilogylall § sLeiiadll I ALYl Aguad! Adle (ool 13 Zyagadl meud]
A a0 405 01 B Laylgas pe Ba81gall wasll Blswl clgals 2lglall dylaall

:&9.\.2.44." QL’»Q.) o

1@gtigall sy s -1

£2023/08/29 3 dlas Goaall 10y adg sull sume pb zstie Gydive ptay Gyisall

bl e us gl ya . -2
NUATE S JL:)‘I() C)]a_”..\_}.f_sbj_”w

gl > -3
369,951,861.71

NEPREDN (P -4

| Aid (e zoiie ple Gotiuo

Bgdiuall A -5
@392 JUl Goaall Ao

Boiinall bles -6
Adle

- goldolud| ylipdl -7
ey adl bylgall ae 2881l Zuagadl @Sl 3ogs il 3yiline ;e

S&P Saudi Shariah Index

sl Sl sue -8

<B9igall el 535a1) Gl § Beisll LY slatiul Balels agiiug o yatiund] (e Lt cilasiel of 2 Ll 6l aiots Goinall asdy o)

b pedlad! @alall B)1o¥1 pguy Aeud =9
R M E)‘JQ‘ 9 Lud éj.uqa."
Jsel 2aid 3lo 0.50% Slgall ma ) Godio

bl e Bouinall yies sleilad! jLidus -10
REPY

bl lawgil! Al sue 11

o ¥

(i lall mas Ji8) Gguiall pxa-12

372,655,520.23



dullollcanalyl
alrajhi capital

QL&.’J.\S .G

&bl sl -1
Wlse Jte LB (e Ak ART (gl dpdxdy p3dT Ailias] 15T B Busie Ay die any Standard Deviation i glall calysyl
¥ g Cppliild U el 4T e (g liall C8lomi¥ ol oy ¢ gplall danll olidia (g leall calmi¥) piang Llasgio Joo Bootivall
g 03y 3 Goiall elol )l apazmty gleall

ol e -2
s Jasll pe 1lae etiad) dadsn oo o Sey gl (o lass¥l ol gLasdl gus (re paag goe @by dis Sharpe Ratio 4 ,ls ,a5e
LS el oyl sige o LSy 6,53 Bae (po caliimy Llolell JUs Juall of lede (quds) 8)lolie Busg S0 (sl il Ja) lalicl
Badaie Baalius olol 4561 yls 450 ANES S ew el lesiad! Llasey G oblell de ot wilge colK

(Tracking Error)ydd! Uas -3
Ay B8 M gola sl wilay 45lae Gonall wile Blymil ulido gag Ligie Hudy dic pny [Tracking Error 4 ) Uas
ol ) Uas Al oS LlS ¢ ST IS ala i e Byl Hlatladl Goutine §ls] il LalSy Bouxs

(Beta)l:_!., -4
& ity (IS Boaadl ilidds sloms Lo sledias] Apwslaas e Jutg gl 8,bolsell elial 2ilas] 5151 (29 go0e by dic pay Beta o iy Jalas
oo el 20% Ly o)Lt Ggaiall asd yam ol adsn o Lusey 4l 1.20 lu Loy (JUL Ut (oo Alall 93 galasiad] a3l el
Ladgrll clyetll 2 (oo JBT %20 2y g )letiadl Goutiuall 2o 1as o adsill (e 46l3 0.80 iy ol Jl> 39 3ol 2aBgall ol A
REYONL

(Alpha)wti -5
Gl elo¥ ¢ s Lol iy gl el 3000 Lo slatianl (§ Sloliell Jyad g sl oy BHLall (ol g9 Agie Auuady die pay Alpha o Lt
Gasd (% 1) By LTl Jolae oS 1308 Bl (ass ¥l 5Lezs | (il (8as (809 cBgaedl lolien of Byl iy LB (o d it Sy ¥
-) Goiall Lall Jalas o 1308 ez (uSally 380 a3 (% 1) By Goaadl (oo Jindl ¢S Bama Tgia 5588 M5 5Latiad] wile o elld
Bl s @ Gaaedl o150 cya (% 1) Aaady JBT Gouiall o151 0T e Joy el ol (%1

oleglall y230 -6
gl Bosiall Lgiadl wilsall Lwgte cn Gyall (uads 2lle 3151 (29 Bgte Luwds die uamy Information Ratio of culsglall j250
Geoliuall shhas (e B33 03 Boaiall e o (> § Ardire Sloglall yi0 2wl 058Gy a5l e CBlmidl Aud e loguds cgalaiul
Badma BAd I Aplem] Wilge 3asg oyl

il oy -1

8001245858 Laila fe JLas¥l

+966920005856 e JLas¥! 2SLall £ybs cous

.9 ASIY adgll-2

www.alrajhi-capital.com

(S ATV g d1-3

customerservice@alrajhi-capital.sa

- S ASIY Lindgag Jolas pdgn & y35t9 Jalie s callall e 7 lie Ggtinad 12026 alall it i) a1 Gl
www.alrajhi-capital.com


tel:800%20124%205858
http://www.alrajhi-capital.com/
mailto:customerservice@alrajhi-capital.sa
http://www.alrajhi-capital.com/

dullollcanalyl
alrajhi capital

(Hadl / pddl) gall apdl Bl & LS sladll ciloglas g
10.6132 bl ol gl LS sl a1

_ 0
5.14% (Goled! oL 255l20) Buasgll yace g patll .2

cnl aloal Gaaliva caidl Blgal Baslual zo3ll Bus sl s 3

ws Y
(drh O) et S5l 0l
34,857,753.54 Godiall wluss Jlez| 4
369,951,861.71 Jsatl Glo Jlez) .5
ama Y (250l PIE) amsl 586 .6
(Ad! / peiadt) @.all e)Jl ale g LS Gouinadl laglas .
“% *Aad a5l)
0.66% 2,584,862.48 (TER) Jlea¥l Lyl HLs-1
S1A8Y) dws -2
RO REYR S
(=50
0.119% 461,211.91 Jalazll Casylma-3
Boiuall e slaiiul-4
(w500
Y S dejpll LIS
tdgiuall Glyleiinl 48l wbily .z
%100 Lbask -1

%0.00 i g -2



ddlodlcnanlpll
alrajhi capital
Al ggune M| (b

02185 oLl Ba 3 syl Layae g 07068-37 03) (ais 1 Comgs 2L Byall Bt 48 (30 Bumsyo 35,5 (29 AW 221 35,4
9l 3Ll ol Ao Ay (L Aums o p LT of Alatiin Bysden aad ¥ o) Aoy ol lia i o3 Aulad mSls LY iy badd musgdlly oY
& lgall Geamt) Blas Yo Tidge saay ¥ Goladl o591 01 (el Bylatil Bygdia (ol ol St 08 L a1 of e gy laty Lasd cma 1,8 3Ll pue
AU a8 )0)) Baud o Lo lasi¥ly ¢ Las W Ay 0555 Lo Bamall sl Slasgdl dagid cosdydall &y @l Bload § HLatiaal o Lasg il
ol dssf of 6 paiianl Gl Akl Lol e yimias ¥ ud el 5ylaas (ol el alll olud 8ylucse) 5350 03 Sy (o lin (o lasi¥ (o255 o (S
S O (Sasg padseny ol (e d5all 5l 2asall ol Hlaudly peaally Cudsdald 2418 21 GLoY 2aid gl e 058G 08 casll ads J) Slagay a3 4y
OF Sz AW 48501 U5 Bl 2SN o il 8yluncell A yaa Gaslial) sda @ SbLatLedl 0985 g ¢ opetilaal Gl &l 0 JBT Likis yetiudl
B)15¥1 pgyg AIADY a5y Gaoliall (e Lagyall gl o) celds I ABLAYL Jo ol 13 adad yotbad | JUI (s (o0 5 32 plaseiial oSes 9 s
45 gl g pany 1B clelac¥ly il il Jars ol lale (15% Sluae; A8Lall Aagall 2oy Lole 3adais a5 pga,l sda o) LeS dileg dass 18 133l
Ol Loty of s i et wayladuns () go2ll mplad (15808 6 miead a6 13) sl DY) 5ol (i) ol s ppaze Laidlo 555 Y
Goio/giie § Jsadl 8 Agilall o lLadudly Hlatiadl o¥lxs § omsaizell el (po 85l e Jssamedl ol (Auis LS AWy 4,801 wpsbingl &
Shs¥l & Bua of Ljlaiiuol 135850 llas 3 of llas LW s 1 4S54 ) 28Me 13 Adle Glool & of Boinall § yetind O LW 2 [, ey e
LU Glo¥) sial Alle Glsl Jloel loas ol Fago 85 Aplaad! Tt e W1 IS AW gz ) ot 1B (0585 0 Sy 28l il 3 UL
548 Ao (ya uSTI Sy 4l @ladl o AIUI ez |1 3854 (a5 Bgainall Golad) ¢1o¥Ls 3lais Sloslan 5T ssan o) A8Me =13 Alle Bhiol of Zuiall
352 0l oSes leall Hlael § ] Canylially ooyl pra guas day JSI lall . g AT 28,800 a8sa @ Buzrlsall ela¥) olas 5k e cilaglall
i Byboliag ikl Jyo Bodzmey Lkeiads ciloglas Gasluall (e Giiue S pl8>Ts bogyd cresats AW A8yell Js f a5l 2ed e g s )
osla5 J) ALYl ol o1 S I olanlly sSH1y Log il e Jgpmmell Sans . Jueddl 1da (oo 2BLasl (of @ Jo a0l L olaglall sia wediy 551,38

www .alrajhi-capital.com g i3I a8501 3,5 ol 2N gea |l Zolied) 2y Ldad) 3STLI Goyks ye ¢15Y)

tBgainall olylalinl 8 ydie 2T misgs Glis pusy -5

Al Rajhi Momentum Fund

16.00%
5.20%
I I I Ei% 11
i q .3'- (328 -‘a \
¥ op 2 b & Q’a
Q-’SS‘Q\ $ @3’ ¢'§§ <& L? L‘ﬁ Q@ < & @ f.P&
: ; S o
e _{&::P £ c;d@ @{\b qj??% e @-:, . %{3@
& ol & 5~ >

Gl a0l e 050 Jol G 50 LS


http://www.alrajhi-capital.com/

ddlodlcnanlpll &
alrajhi capital
LY e Slas gl S e Aeioll 2L ol .

Gl lh G aessll 2L les)

ey Y

@all i o L il @5 1 Alall wlasglisue .2
Gy Gl )l P By S gisll mpll des .3
Gk Y G9ainall Ussol Lasd Lo (0 sl A .4
Sy

Gl a1 I Leaniss o3 @1 Bpuasll culaseddl Rasi .5

P ey 39 Bguiall &l ladiul 8yde ASY Ld i | craadl il ga¥ SGilai¥l Caduasll .

G ¥ el 8168 Gilen¥l Cagiadll ol i
RN 31T sl Gles¥l it ol L2
Gdany Y SlesYl Cadatll Al Gl Cagiadll U6 pef ol .3
G ¥ Gle¥l adadll mboly 4
Gdany ¥ A3 e rLad¥) omid o L as e Glas] Cariiat WSH (pe Riian ne Led yailull ol ilsol calS 131y .5




dullollcanalyl
alrajhi capital

H(@lyan/ £lad) Gouinall Jgual pigs pidgs il oy -p

Casn
N Consumer Diecratonary
En Sne‘g y
Financias
=sanCars
Bl houstias
Irmation Technaiogy
M arzs
Monsy Markat
Rea Este
B Taacommunicaton Senvicas

I Cash
B Saudi Arabia




-

&l i 5

0.00

0.00

0.00

&l i 5

0.00

0.00

0.00

0.00
0.00

0.00

&l i 3

7.58

1.54

6.04

&l i 3

17.90

0.31

7.75

1.04
3.95

0.52

dJlollonanlyl
alrajhi capital

L Ady 0 s Al 43

Baaly (7D (e sl L)

16.74- 8.11- 5.14-
10.23- 0.24- 3.56-
6.51- 7.87- 1.58-
Baalgdiu A0 s A 413
(YTD)

() & Algs)

16.87 16.87 5.19
-0.98 -0.98 -1.16
5.92 5.92 11.10
0.90 0.90 211
-7.83 -7.83 -3.25
-1.28 -1.28 -2.65

waladl g

Bodiuall slsi-1

@l sl clsi-2

13 3,8 -3

U ES (PRSI

shlaallg efal) sutaa

Soleall ol =iyl

i g -2

e s -3

(Beta)zy,-4
(Alpha) 431-5

cleglall 44500



dullollcanalyl
alrajhi capital

&

oLl ¢15¥1 yulas culudso¥ dooieiud | c¥slall olu ¢

Standard Deviation

STDDEV -
Annualized standard deviation = STDDEV of
monthly return * SQRT(12)

Sharpe Ratio

Average monthly excess return (over the risk-free

annualized standard -:rate) over the past 12 months

deviation.
Tracking Error [ STDDEV of (monthly returns over the benchmark)
*SQRT(12)
Beta Co-Variance of ( Excess fund return over RfR —
Variance of <+Benchmark returns over RfR)
(Benchmark returns over RfR)
Alpha 12 * { Average of (Excess fund returns ) — beta *
average of (excess Benchmark returns) }
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