|_|_|_f|_|g‘_]g#c1| N T Co
OSOOL&BAKHEET Al Gltaadl cuda g Jyal @92l

INVESTMENT | auiglaticiadi 2025 SO gl | g st gl
(B 9iall ilaa)

G 5 e lusall A gradl) S Rl A T @ paal) 3 Leinl) SIS e G35 BIA (e San (5 s (3ol Jend ge (53l N1 5 sally A5 e Aglay) Ailine dad (33 UA (e Jlad) ol Bpa 8 (3 paiall Calaaf Jiam
0 srasll ISl gl (8 3 satall Jgeal dad ila (e % 50 e 25 Y La et oF 3 siall il Jsa LS ¢ Gsadl 8 4n 500 4855 20 AT sl Lead 1) (e st (ned Jsf JBA Uiaa s jadl) IS 5 g

o5 — A3l sall (3 sl (8 Aa 5aall ISl gl (8 Al seal dad ila (e % 30 0o 25 Ve s A shaiall &y Jlaall has sl 8 4 gesl Bad s 0 % 30 0e w3 Y Leys cidan il 5 5 yall

% YN Gstiall cilaglra doial) Cilaw

0.285% 94,606.33 Adlaa¥) lai¥) Ay 3321 M (25w Jl) Gsaial) paa
0.000% Y oAl Y A 15/03/2008 Goaiall s f s
0.002% 732.00 Salaill iy jlaa 1.00 (g ) LAY sic Baa gl
0.000% Y Gstiall pia laic) 3.13 (252 Jlw) ot Al 2ie Baagl)
0.000% Y e jgall LA 212.68% Yo 325l s (B il
10.62 M cilan gl 2 -2.84% () gt A j\8a) Bangl) s (B i)
33.21M Joa¥) la Jaal AW @l laal) agal iy Jsmal sise G sl
dzdial) 3a Al Asla Gstiall jlaiind Al ciliLy gasms Jby (B9aiall Ales
0% 100% bl Je Shlaal) (5 g
g gaoaad) A o) ASLaall (A0S i L) gaan ) Gssial) ¢ g8

L) ALY disall Bl clagiaal) jdiga  aill Uad W qld jdbse s kaal) i) A
W (1.53%) 3.77% 2.24% R -1.11 1.38% 0.83  -0.83 4.13% s
A 2.18% -5.02% -2.84% el A5 0.78 2.81% 0.76  -1.48 5.71% el A3
A 2.08% -17.19%  -15.11% Al Ayl X 037 5.68% 080  -1.41 14.69% i) 41y dia
A 537% -22.74%  -17.37% A 0.79 6.81% 0.77  -1.50 15.29% A
A 413% 17.34% 21.47% < gl &35 0.22 18.98% 0.57 0.71 22.02% ) g 35
£.18.75% 48.34% 67.09% < gl uad 0.94 19.98% 0.66 2.20 28.56% ) i uad

(2) Aakall B g sa ( gakal) cibban) g o jdisa qhial gusda s

Gsdial) gl

2 °

NSNS DA kS S
06‘ »\\3\ \’é\ N)Q \1\’6‘ 5@9

PP P D AD D AN A A DD NN RN
O o8 T O @Y o A T T (& PN

TN RN NN BN RN A L 1
PO AN T AT T 8 3¢ oF

N
o \,\?;\ S A

] V) il bl Cnd g Jseal (5500 e B0 ) Y pend iy g Jseal dise

Godiuall &l el 5yl S Gstisall Jgal g

3l Ay b LS 5l Ay b LS

9.17% Adlal) (381 5all 16.24¢

Sl ghais 3 510 9.92%
8.00% Jaill 9.15%
ER PPN 8.00%
Laalldle )l ————  G.80%
Al claasll 6.58%
5.14% 20 A ol 5585 4 jas m— ,38%
4.53% 2 80% . LA:S{I ) — 5.61%
. .63% Al Al sl ——— 5089
3.28% 3.25% 3.23% 3.23% :‘:\53(-{“‘?” QL‘:;S] — 3.38%5 28%
Cpalll — 325%
Agigall g 4 Hlaill Cileadll  ——— 3,03%
Al Glead y Cliphlll  s— ) 75%
Aol e— 2 40%
Jbee gl il Jw S8} Ll Ju,

ALl 5555 A5 503 e 1,93%

et feme Loyl e 1.91%
o=kl Jshs i
P.0.Box 63762 Info@obic.com.sa www.obic.com.sa  F.+966 11 419 1899 T.+966 920028287 Saudi Arabia - Riyadh 11526
167366 Al 6 jall 3 4 small 85,1010219805 & sl Jaws ,(08126-07) o8 Adlall (3 el i i i (b 5l i 1 s fia s JulSls e i Ly ssle 81 Jlo (ol o A j20 Lt 4858

L dgaaia i (S 138 (8 oy o8 Uk (g 3 g s Al g pene Jaa W gy i) il e Lty e (gl a5 Y A Ll ity 5 sl A8 5 8 IS e Al 5 Aagaaa oBlel 5 S0 e glal (5 gine o o S S0 g oaall A LAY iy g Jgual 4S50 Iy Al glgenal) £3U8)
O Adlle A 53 el Rl 8 Sl e (g gl dy L) agas) G0l Ly Adad yall Ay i) <l g1 5 agut¥1 3 SLaia) o Taila oLl Gang s g obaltial )8 3A3Y f Adla 1 s) an of ) 3 Bana 58 0S5 Y 5 Asle ) (yal 52 30 duanadie sl cila glaall 03 o oLV il LS



A agy g al

OSOOL& BAKHELE']

: ybolseallg sloVl yulae Ol dodsiuall Y alasdl Ola

dskial] Cldlas]

Sl Bly=Yl

o=V(Z(Ri-R)?/(N-1)) :dslxall
G >lyall oo s

Ri 8,3 JS wile

R Swblal lawgio

N = oliadlsue

Dl §e

Sharpe = (R, - Rf) / o}, :dslasll
Rp = Byl Lile

RF > blall oo JUl 5Ll

Op > 48 Geall Jblse

B = Cov(Rp, Rm) / Var(Ry) :dslxall

B > sd! wlpat) Ggbisall duwsluw

Rp > 9diuall SSle

Rm 9&3‘“‘”J‘j‘5’“” SLle

Cov >Bgudly Bgiall iy Hildall ol

sl Uas-

TE=V(Z (Rp — Rm)?/ (N -1)) :&slal
TE @9l (e gl slal Clyoui] (e
Rp >d9uall Lle

Rm = sl Lle

N Sl sue

Ologhaall & 5o

IR = (Rp, = Rpy) / TE :dsladll
IR > dlaidll Wlgall Guims 8olaS
Rp 2> dgdiuall Lile

R Dzl sall pile

TE > e Uas

Alpha = AR}, = ARy, :dslasl!

Alpha > _45a)L &lae 3g9diuall 3LsYI WLl
ARy, > Bgdisall £15T (§ il

ARy, > a5l slol 3 sl




