Al Rajhi MSCI Index Fund
Month Ending September 2019
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Al Rajhi Capital

OBJECTIVE PRICE INFORMATION (End of September 2019)
Medium to long-term capital growth by tracking the performance of MSCI's Saudi Multi Net Asset Value Per Unit SAR 10.1101
Factor Index, which complies with the Al Rajhi Shariah Boards rules.
Change (MoM) SAR 0.2636 2.68 %
Total Fund Units 5,031,179
Total Net Assets SAR 50,865,719.71
PERFORMANCE (TABLE) PERFORMANCE (CHART)
Track Record 1Year 3Years b5Years 10 Years e 124
Inception A
. 10 VA
Positive Performance B B B B 6.00 VAN
(Months) ’ 8 + LY
LY
Outperformance Against R R R R 8.00 6 7 LY -~==Z220%
Benchmark (Months) : 4 7 AN 7 N
Short-term Return (%) 1 Month 3 Months 6 Months QTD YTD ,," ‘\v/' \\
Fund 2.68 464 326 -464 - 4 e Y )
Benchmark 2.50 -5.00 -4.92 -5.00 - U 7 N
Calendar Returns (%) 2014 2015 2016 2017 2018 -2 e
Fund - - - - - -4
Benchmark ~ ~ ~ _ Jan 19 Mar 19 May 19 Jul 19 Sep 19
Cumulative Returns (%) 1Year 3Years 5Years 10Years Shiee --- Fund Benchmark
nception
Fund - - - - 110 TOP 5 HOLDINGS
Benchmark - - - - -0.12
. . o
g;m;a)llzed Returns i Ve avers | 3% | 10Vems In?enc?iaon B % Fund Cur.Month
DLk p Al Rajhi Bank 16.03
Fund ) ) ) ) 1.59 Saudi Telecom 12.86
Benchmark 0.00 0.00 0.00 0.00 -0.17 .
Alinma Bank 10.24
MANAGER COMMENTARY Saudi Basic Industries Corp 9.74
Market volatility intensified in August 2019 as unrelenting trade uncertainties and the US yield curve Etihad Etisalat Co 4.91
inversion fanned global recession fears, consequently global equity markets witnessed a major sell-off
on account of higher risk aversion among investors. All Regional markets except Egypt (+10.8%) and SECTOR BREAKDOWN (%TOTAL NET ASSETS)
Oman (+6.5%) closed in the negative territory. Dubai market declined (-5.5%) followed by Kuwait
(-3.2%), Abu Dhabi (-2.9%), Qatar (-2.6%) and Bahrain (-0.9%).
' . . - . Il Cash
The Saudi market also declined by 8.2% during the month, in spite of strong FIl buying on MSCI EM . .
inclusion, largely tracking global equity markets coupled with decline in oil prices on global demand Il Consumer Discretionary 18
fears. Among sectors, key losers were Banks (-11.7%) on lower margins due to Fed rate cuts, Food & I Consumer Staples
Staples Retailing (-7.9%), Telecom (-7.2%), Materials (-6.7%), Consumer Services (-6.1%), Retailing Energy
(-4.6%) and Real Estate (-4.6%). . . 2
Financials
I Health Care 34
Industrials
Materials
FEATURES Real Estate 33
Telecommunication Services
Fund Tvpe Open Ended Equity Fund I Utilities
Fund Domicile Saudi Arabia
Risk Level High STASTICAL ANALYSIS
Inception Date January 2019 -

) ’ ) Performance Since
Inception Price SAR .10'Per Unit (Annualized) 1 Year 3Years 5Years 10 Years Inception
Fund Currency Saudi Riyal Excess Returns (%) R R R R _
Benchmark MSCI Alpha (%) - - - - -
Subscription Fee Nil i F

P Risk . 1 Year 3Years 5Years 10 Years Slnge
Management Fee 1.00% Annually (Annualized) Inception
Performance Fee Nil Maximum Drawdown (%) - - - - -
Minimum Subscription SAR 2,000 Standard Deviation (%) - - - - -
Minimum Additional Subscription SAR 1,000 Downside Risk (SSD) (%) - - - - 1374

. ’ MARKET SENSITIVITY Since
Minimum Redemption SAR 1,000 (Annualized) 1 Year 3Years 5Years 10 Years Inception
Valuation Frequency & Days Bi-weekly — Monday & Wednesday Beta R R R R _
Cut-Off Time & Day Before 5 PM - Prior to Valuation Day REWARD TO RISK 1 vear P T Since
Announcement & Payment Day Following the Valuation Day (Annualized) Inception
Trade Execution T + 2 (Third Business Day) Sharpe Ratio - - - - -
Fund Manager Al Rajhi Capital Information Ratio - - - - -
Custodian Tracking Error - - - - 2.00

AlBilad Investment Company
clientservices@albilad-capital.com

LATEST AWARDS AND RANKINGS (AS AT 30 September 2019)
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DISCLAIMER

CONTACT DETAILS

Al Rajhi Capital is an Authorized Person under the APR with license number37-07068 granted by the CMA. Past

performance is neither an indication nor a guarantee of future returns. The value of units and income from them

can go up or down; investors may receive less than what they have originally invested. Additionally, fees chargec

on funds and currency exchange rates may have additional adverse effects. Investors should consider their
individual and financial situation prior to entering into a specific product/fund and should seek advice from
investment and legal professionals. Detailed and specific information related to the product is provided in the
terms and conditions applicable to the fund which should be read and understood prior to entering into it.

Al Rajhi Capital Head Office,

King Fahad Road, P. O. Box 5561,
Riyadh 11432,

Kingdom of Saudi Arabia.

Tel.: 920005856

Email: customerservice@alrajhi-capital.com URL: www.alrajhi-capital.com




