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FUND OBJECTIVES / Gsiall cilai

Achieve capital growth over the medium to long term, with a focus as much as possible to preserve

the capital by investing in a diversified portfolio of asset classes
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FUND FACTS / @stiall (o (Gilda

Start Date / G sxiall s 7 )5 Oct-2003

Unit Price Upon Offering / ¢ skl xie sas i)y 1

Fund Assets / Gsxiall pas USD 118.02 Million
Fund Type / G sxiall ¢ 55 Open Ended
Currency / ileall US Dollar

Risk Level / Jhlaall G sise Low - Medium Risk

25% MSCI ACWI Islamic Composite M-Sr

Benchmark / st jiuy) 5 sall
& 75% 1mth SAIBID

Number of Distributions / gjs8) < s 22e

Percentage of Fees for the Management Funds
Invested in / et seiieall Galiall 5 oY) o gy dpsi

Sub Manager / (bl oe G svivall e N/A

Weighted Average Maturity /g all L siall Ll sac N/A

MULTIPLE STATISTICS / 83sis clisibas)

Price at The End of The Quarter /g

e saasll e 2.33

Change in Unit Price Compared to Last Quarter /2 sl 013
san gl jau .

Dual Unit Price / s jall 33l jaus N/A
Total Units / G siall Slaa g Maal 50,690,824.28

Total Net Assets / J s USD 118.01 Million

P/E Ratio / &) 5 Se N/A
Total Expense / deay! iyl 378,422.98
Total Expense Ratio / idles) lai¥l dus 1.23%
Borrowing Ratio / ual s8Y! dus 0
Dealing Expenses / Jalxill iy juas 4,271.26
Dealing Expense Ratio / Jalaill <y jlas 4 0.01%
Ff&!‘v\aiager \nv\estmems in the Fund / N/A
Profit Distribution Ratio / 4= sall zL Y dss N/A
Profit Distribution Amount / = sall 7L Y1 4ad N/A
Units Eligible for Distributions / ) sill &aaiuall clas gl N/A
Distributions Per Unit / saa s J< <lay 5 5l N/A
Fund Ownership / G sxuall 4.5k 100%
Usufruct Right / 4siis G3» 0.00

Disclaimers: &gsma s34

=]

nbcapital.com alahlitadawul@snbcapital.com 800 244 0123
A Va5 cp Wi 0158 0 05 sl il 13
Note: Last valuation date of the Fund may be different from the date of this report

not annualized if less than one year /

PERFORMANCE / 1331

Short Term / 2l s sl 23l 50

1 Month / &

3 Months / 5413 6 Months / 216 9 Months / 29

Fund / Gsxall 0.72% 5.91% 5.78% 7.91%
Benchmark / -1 0.77% 6.34% 6.90% 8.87%
-0.05% -0.43% -1.12% -0.96%

YTD /4835 s i

5.78%

6.90%
-1.12%

Annualized Return / & siw 3l 5o

9.43%
8.83%
0.60%

Since Inception / Jlx<Y! e
3.78%

5.80%

12.21%

8.03% 9.98% 4.51%

-2.23% 2.23% -0.73%

1 Year /sy din 3 Years / <y 36 5 Years / <l siw pud

Fund / Gsuall
Benchmark / sl siuy! sdisall

Variance / 1Y 34

FUND PERFORMANCE / G sxiall ¢l

11.23% 8.74% 6.77%

11.92% 9.44% 6.36%

-0.69% -0.70% 0.41%

Manager Performance
October 2003 - June 2026 (Single Computation)

— AlAhli Multi-Asset Conservative Fund — 25% MSCI ACWI, 75% 1M SAIBOR
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STATISTICAL ANALYSIS / sibuaal Jilas

T T
Dec 2014 Dec 2019 Jun 2026

3 Months /
gl 5

Versus Benchmark /

s ia

1Year/
Saaly ddu

5 Years /
G s Guad

3 Years /
&l g SN

Alpha /&l Jetee -0.43% -1.12% -2.70% -0.03% 1.30%
Beta /s Jelaa 1.01 .2 1L1E) 0.93 0.86
Information Ratio / < sl 52 3a -0.67 -0.78 -0.42 -0.38 0.17
Tracking Error / gl Usa 0.64% 1.42% 1.65% 1.81% 2.37%
Standard Deviation / ¢ sl <l 231 2.13% 5.06% 5.07% 3.77% 4.27%
Sharpe Ratio / <& 5534 2.34 0.78 1.44 1.08 0.69

Breakdown of Breakdown of Top 10 Holdings*

® SNB Capital North America Index Fund 12.07%
= SNB Capital Multi-Asset Income Plus Fund 9.94%
ALBIAB Float 04/15/31 6.52%
®INVESCO DJ ISLAMIC GBL DEV 5.64%
® SAUDI ELECTRICITY GLOBAL 4.15%
®SNB TIER 1 SUKUK 2022 3.87%
INVESCO PHYSICAL GOLD ETC 3.83%
ALPHA MURABAHA FUND 3.64%
GIF Lakemore Aquatine IV Certificate T1 3.18%
B KSA SUKUK LTD 3.17%

Asset Class Allocation*

m Sukuk 46.10% = Equities 26.92%

= Other Investments 21.33% = Common Stock 3.64%
= REITs 1.02%

= Cash and Equivalents .97%

= Money Market .03%
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Security Rating /A& @i auds

10 Holding / < il 10 S| ty / Zall 43,50 Security Rating / &kl 43,5l o Rating Agency / diall a<,20 Issuer Rating / sxadl asi Rating Agency / &eiall 4,8
1 SNB Capital North America Index Fund NA NA NA NA
2 SNB Capital Multi-Asset Income Plus Fund NA NA NA NA
3 ALBIAB Float 04/15/31 NA NA A- Fitch
4 INVESCO DJ ISLAMIC GBL DEV NA NA NA NA
5 SAUDI ELECTRICITY GLOBAL A+ S&P A+ S&P
6 SNB TIER 1 SUKUK 2022 NA NA A S&P
7 INVESCO PHYSICAL GOLD ETC NA NA NA NA
8 ALPHA MURABAHA FUND NA NA NA NA
9 GIF Lakemore Aquatine IV Certificate T1 NA NA NA NA
10 KSA SUKUK LTD A+ Fitch A+ Fitch

Performance/Risk Metrics - Reference Table/_hliall [s13) (uulia - a3 0 Js3a

Metric / & Notation / s«

_ individual return / (g2 4l xiall
V(2 (RL-Rp/ (n-1)) R = average return / sl b st
+n = number of observations / =l s

Standard Deviation (o) / <l Y
& ball

Annu.allzed AStandard De.vlat.lon b o (r1, ..., m) x V(NumPeriodsPerYear) *0 (rl, ..., r) = standard deviation over the period / s il J3& (5 jtaall il a3y
St o e (5l Gl pasy)
* R_p = manager return / &sxuall xile
Information Ratio / e slael) jise (AnnRtn(R_p) - AnnRtn(R_b)) / AnnStdDev(R_p - R_b) « R_b = benchmark return / 3z sy ,asal sile
« AnnStdDev(R_p - R_b) = annualized standard deviation of excess returns / syl iall 5 sl (5 lnall ol a3yl

%Y * R_p = manager return / G sxuall sile
Sharpe Ratio / s ,ése (AnnRtn(R_p) - AnnRin(R_f)) / AnnStdDev(R_p) * R_f =risk-free return / shlaall e Jadl il
« AnnStdDev(R_p) = annualized standard deviation of manager returns / G ssiwall xilal 5 sill (5 jlumal) il a3y

* m_i = i-th manager return / & sxiall xile]

M = average manager return / Gsviall ale i

« b_i = i-th benchmark return/ 2t jiwy) jdsall 2ile

« b = average benchmark return / b sisy! 8 sall sile Jan sial]

Beta / iy Jelas 5 (m_i-m)(b_i-b)/3 (b_i-b)?

i * R_p = manager return / & sxiall sile
Gl Jalaa Rp-R |

Alpha / ll Jd Lp=RUb « R_b = benchmark return/ 32 syl sdsal sle

«R_p - R_b = active returns (difference between manager and benchmark returns) / ¢ ssiall xile (i 3 _all) Jadill 2ial)
Tracking Error / gl Usa o(R_p-R_b) sLE Y el s

« 0 = standard deviation/ (s _aell <l =31




