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Fact Sheet | 5=l oo 3las Ending June 30, 2026

FUND OBJECTIVES / Gsiall cilaai

The Fund aims to provide long term capital appreciation by investing mainly in sovereign Sukuk
issued by the various government agencies in Saudi Arabia, in accordance with the Fund's Shariah
guidelines.
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FUND FACTS / @stiall oo (Gilda

PERFORMANCE / 1531

not annualized if less thai

n one year /

Short Term / @) & s 3l o 1 Month / se2 3 Months / 213 6 Months / J«2i6
Fund / Gsxall -0.68% 0.23% 2.07%
Benchmark / ¢ 0.40% 1.21% 2.45%
Variance / 123 34 -1.08% -0.98% -0.38%

Annualized Return / & siw 2l se.
Fund / Gsuall

Benchmark / sl siwy! sdisall

YTD /4835 s i

9 Months / 29

1.87%
3.77%
-1.90%

Since Inception / Jlx<Y! e

2.07% 4.11% 0.59% -0.10%
2.45% 5.52% 6.31% 6.23%
-0.38% -1.41% -5.72% -6.33%

1 Year /sy din

4.04%

5.20%
-1.16%

3 Years / <y &6

1.36%
5.91%
-4.55%

Start Date / & sxiall s 7 )5 Apr-2019
Unit Price Upon Offering / ¢ skl xic sas5l) jeus 1

Fund Assets / Gsxiall pas SAR 30.65 Million
Fund Type / G sxiall ¢ 55 Open Ended
Currency / ileall Saudi Riyal
Risk Level / Jhlaall i sise Low Risk

Variance / ¢3! 34

3 Months SIBOR Index
Benchmark / ¢satd siuy) i sall

Number of Distributions / g s3) < s 220 2

Percentage of Fees for the Management Funds
Invested in / b eiieall Gaaliall 5 oY) o gy dps

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

Weighted Average Maturity /zs el b siall sl 2ae N/A

MULTIPLE STATISTICS / 83sis clisibas)

Price at The End of The Quarter /gl 4ed s gl yos 10.64
Cha'nge in Unit Price Compared to Last Quarter /& sl 0.02
Baa gl yr

Dual Unit Price / g s23all sas sl jau N/A
Total Units / G siall Slaa g Maal 2,881,789.79

Total Net Assets / J s SAR 30.65 Million

P/E Ratio / &) 5 Ss N/A
Total Expense / &deay! i) 80,939.75
Total Expense Ratio / idles) lai¥l 4 1.06%
Borrowing Ratio / ual s8Y! dus 0
Dealing Expenses / Jalxill iy juas 0.00
Dealing Expense Ratio / Jalaill <iy jlas 4 0.00%
ﬁfﬂ?ﬂaiﬁgfcﬂ‘estmems in the Fund / N/A
Profit Distribution Ratio / 4= sall zL Y dss N/A
Profit Distribution Amount / 4= sall & N/A
Units Eligible for Distributions / &) sill &aaiuall clas gl N/A
Distributions Per Unit / saa 5 J< <lay 5 5l N/A
Fund Ownership / G sxuall 4.5k 100%
Usufruct Right / 4siis G3a 0.00

Disclaimers: &gjsma s34

=]

[l

capital.com alahlitadawul @snbcapital.com 800 244 0123

RN 132 5 e Wilisa 0338 o (S Bsaieal il a0
Note: Last valuation date of the Fund may be different from the date of this report

FUND PERFORMANCE / G sxiall ¢l

Manager Performance

April 2019 - June 2026 (Single Computation)

— SNB Capital Sovereign Sukuk Fund - Class B — SAIB3M

135

1304

1257
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1154
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100

1.18%
3.79%
-2.61%

5 Years / & siw ued

-0.19%
4.82%
-5.01%
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STATISTICAL ANALYSIS / ibas) Jia3

Versus Benchmark /
Hisall Jiia

T
Dec 2020

3 Months /

gl 5

T
Dec 2021

T
Dec 2022

T
Dec 2023

T
Dec 2024

Jun 2026

1 Year/
aal g ddu

3 Years /

& g S

Alpha /&l Jetee -0.98% -0.38% -3.15% 17.79%
Beta /s Jelxa 73.44 -23.49 1.42 -2.61
Information Ratio / <asleall 5234 -0.85 -0.16 -0.3 -1.01
Tracking Error / &l Uaa 1.15% 2.40% 3.89% 4.51%
Standard Deviation / s jueall < a3y 1.16% 2.37% 3.89% 4.48%
Sharpe Ratio / <& 5534 -0.59 0.1 0.03 -0.74

Breakdown of Top 10 Holdings*

Asset Class Allocation*

5 Years /

& g puah

-5.96%

1.28

-1.15

4.38%

4.43%

-0.91

®SAUDI GOVT SUKUK 10.69%

SAUDI GOVT SUKUK 8.71%

= SAUDI GOVT SUKUK 6.99%

SAUDI GOVT SUKUK 6.30%

SAUDI GOVT SUKUK 5.80%

= SAUDI GOVT SUKUK 9.19%

® SAUDI GOVT SUKUK 7.32%

= SAUDI GOVT SUKUK 6.88%

SAUDI GOVT SUKUK 5.92%

®SAUDI GOVT SUKUK 4.07%

= Sukuk 99.73%

= Cash and Equivalents -3.57%

= Money Market Fund 3.84%
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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 SAUDI GOVT SUKUK Aa3 Moody's A+ Fitch
2 SAUDI GOVT SUKUK Aa3 Moody's A+ Fitch
3 SAUDI GOVT SUKUK Aa3 Moody's A+ Fitch
4 SAUDI GOVT SUKUK Aa3 Moody's A+ Fitch
5 SAUDI GOVT SUKUK Aa3 Moody's A+ Fitch
6 SAUDI GOVT SUKUK NA NA A+ Fitch
7 SAUDI GOVT SUKUK NA NA A+ Fitch
8 SAUDI GOVT SUKUK Aa3 Moody's A+ Fitch
9 SAUDI GOVT SUKUK NA NA A+ Fitch
10 SAUDI GOVT SUKUK Aa3 Moody's 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]
. PR L M = average manager return / ¢ sxiall sl b sie
Uiy Jalza - - -b)?
Beta /s o E(m.i-m)(b_i-b)/Z (b_i-b) « b_i = i-th benchmark return/ 2t jiwy) jdsall 2ile
« b = average benchmark return / b sisy! 8 sall sile Jan sial]
Alpha / i Jalas Rp-Rb « R_p = manager return / Gsxall xile

* R_b = benchmark return/ i iuy! ,isall 2ile.

«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




