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SNB Capital Multi-Asset Conservative Fund Lélaall J pa¥l sasie JaYI §sxia

Fact Sheet | 3sviall 0= Glis  Ending March 31, 2026

FUND OBJECTIVES / @ssiuall cilaa) PERFORMANCE / s1a% not annualized if less than one year / &iu e i 5.5 ¥ s sl 4 slal
Achieve capital growth over the medium to long term, with a focus as much as possible to s3al) 3 ypad il 4o 1 Month / et 3 Months / &3 6 Months / s 9 Months / _»
preserve the capital by investing in a diversified portfolio of asset classes

Fund / & sxiall -2.76% -0.12% 1.89% 5.02%
JUa o Tl Gl Alan (3 sxial) o e AW 38 58 5l e i shall g Jansiall sl e Jal (gl (B pail) (3iias Benchmark /
Jpnall i (e e siie Alaina b i) ol i) sl -1.79% 0.52% 2.38% 5.24%

Variance / ¢3! G4 -0.97% -0.64% -0.49% -0.22%

Calendar Returns / 4iu JS) xlall - YTD /43 (s A Since Inception / syl 3

Fund / Gsxall -0.12% 9.43% 5.80% 12.21% 3.56%

Benchmark /

s Yl el 0.52% 8.83% 8.03% 9.98% 4.27%
FUND FACTS / Gsiiall ¢ Gilia Variance / ¢ G -0.64% 0.60% -2.23% 2.23% -0.71%
Start Date / §ssieal £ 55 Oct-2003 Annualized Return / 4;sis 3 5= 1 Year /s 4 3 Years / <l s &30 5 Years / &l sis sl
Unit Price Upon Offering / g bl 4o Saa sl s 1
Fund Assets / sl paa USD 124.35 Million Fund 8.57% 7.60% 6.11%
Fund Type / Gsieal ¢ 5i Open Ended Benchmark 8.97% 8.14% 5.53%
Currency /il US Dollar Variance -0.40% -0.54% 0.58%
Risk Level / Jial i siwa Low - Medium Risk

25% MSCI ACWI Islami mposite M-
Benchmark / s &l s 5 ISCI AC slamic Composite M-Sr o
& 75% 1mth SAIBID FUND PERFORMANCE / 3 sxuall ¢12)

Number of Distributions / gjsi)) &l 3
Percentage of Fees for the Management Funds
Invested in /
L aianal) (aakieall 5,11 p gau s o

Manager Performance

October 2003 - March 2026 (Single Computation)
Sub Manager / ohbl oa @ssiall paa N/A — AIAhIi Multi-Asset Conservative Fund — 25% MSCI ACWI, 75% 1M SAIBOR
Weighted Average Maturity / N/A 280
sl b i) gl s 260

240
MULTIPLE STATISTICS / 3a4ia clsibaa) 220
200
Price at The End of The Quarter / 2.20
& A Saa gl e 180
Change in Unit Price Compared to Last Quarter / -0.01 160
Bangll a3 il 140
Dual Unit Price / g s33all 5aasl) jom N/A
Total Units / dssiall cliss el 56,569,894.35 120
Total Net Assets / Jsal) Aua Juaal USD 124.35 Million 100 T T T T T
PIE Ratio |l o e N/A Sep 2003 Dec 2009 Dec 2014 Dec 2019 Mar 2026
Total Expense / &dlaay) clasth) 385,021.66
Total Expense Ratio / &leay) Q¥ & 1.21%
Borrowing Ratio / oal Y & 0
Dealing Expenses / Jauill uiy juas 3,214.43 STATISTICAL ANALYSIS / (Alaa) Judad
Dealing Expense Ratio / Jabaill cy juas & 0.01% Versus Benchmark / 3 Months / YTD/ 1 Year/ 3 Years / 5 Years /
Fund Manager Investments in the Fund / N/A Sl Jiia o) A s A Sasly A & g 238 S g puad
Gl e S i Alpha / il Jutes -0.64% -0.64% -3.22% 0.11% 1.41%
Profit Distribution Ratio /4 jsall g dusi N/A Beta / s Jalas 1.43 1.43 1.34 0.92 0.85
Profit Distribution Amount / 4 jsall gl ¥ 4af N/A Information Ratio / i aall y&3a -0.44 -0.44 -0.26 -0.3 0.25
Units Eligible for Distributions / gjsil! Aiaieaal) clan gl N/A Tracking Error / ¢l s 1.45% 0.0145 1.55% 1.79% 2.36%
Distributions Per Unit / 33 Jst claysil N/A Standard Deviation / s jall i asY! 4.33% 0.0433 4.45% 3.42% 4.07%
Fund Ownership / @ssiual &sle 100% Sharpe Ratio / <2 i3 -0.24 -0.24 1.01 0.81 0.61
B 0.00 .
Usufruct Right / 4t gs Breakdown of Breakdown of Top 10 Holdings*
www.ncbc.com alahlitadawul@alahlicapital.com 92 0000 232
Disclaimers: = SNB Capital North America Index Fund 12.12%
1. In preparing the information contained herein, SNB Capital has: (i) used information obtained from3rd party i) 2d and relied upon,
without \ the accuracy the mhrmalmn Suvvlled or lable to itfor the purposes of i) = SNB Capital Multi-Asset Income Plus Fund 11.39%
s and datarelating andropey esated o b of ectrg e best ety

available estimates and judgments of the future financial herein as at the date of

= ALBIAB Float 04/15/31 6.43%

valuation or appraisal of the assets or liabiites of the securities contained herein; and (v) not been provided with any sieh valuation or appraisal. Neither NCB. Caplla\ T affiates
P an f thl espactiediractors, ffas, aloyeesofsgents £NCB Grou) ive anyrepresantation or Wararty,axpees fimped. 1 : ) the acevament o

or din fany; or (i) any
information contained in this documentation, any oral Frormation pmv\ded in connection therewith or o Furthermore, to
liabilty for fraud, no member of NCB Group accepts or will accept any liabiliy, responsibiity or obligation (whether in cattract, tort or otherwise) n relation to these matters.
2. SNB Capital Company, is @ Saudi closed Joint Stock Company | Paidiup Capital SAR 1 ,000 | VAT Number [300003878300003] 1 C.R. 1010231474 | Under the supervision
and control of the Capital Market Authority under lcense number 37-06046) 1 SNB Buiding, Tower &
King Saud Road | P.0. BOX 22216 | Riyadh 11495 | Kingdom of Saudi Arabia.

INVESCO DJ ISLAMIC GBL DEV 5.81%

= ARABIAN CENTRES SUKUK 11 4.26%

®SAUDI ELECTRICITY GLOBAL 4.05%

not vag b the fund s variale and mancress o decrease The securiy may b subject 0
sudden and large fals i value which could cause a loss equal to the amount invested; and th ot be limited invested or deposited, but =SNB TIER 1 SUKUK 2022 3.81%
may have to pay more. Income from y ; and part of the capital v o e ko o st oy L s
sellor s and to obtin reliable nformation about its value or the extent o the
tisks to which it i exposed. Changes in currency rates may have an adverse effect on the value, pice or income of the secuity. Service and performance fees/charges apply. This =INVESCO PHYSICAL GOLD ETC 3.53%
product may not be suitable for al recipients of this report.In case of any doubts, you should ¥ NCB Capital may or holding
in the. d or in related may have pr the previous12 months signifi the issuer of the ®KSA SUKUK LTD 3.15%
securites concerned or of a related security. More information about the fund is avalable in the Terms and Conditions appliable to that fund and should be read carefully before
investing. Whie reaing ;'hﬁlﬁu:d: “Terms and Conditions, please re«:uomepnnmpa\ risks of investing in the Fund. You can obtain a copy of the Terms andConditions by visiting uGIF Lakemore Aquatine IV Certificate T1 3.13%
e funds issue 3
“The tnp 10 holdings and the allocations are shown as of the begening of the quarter. ion*
** The management fee is subject to discounts based on the fund manager's discretion. For- about please refer to ASS et CI ass AI I o Catl on
statement.
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" of o Jad ® Other Investments 22.35% Money Market 4.37%
Gl s e ey iy epepr i
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= Cash and Equivalents 1.98% ®REITs 1.85%

Note: Last valuation date of the Fund may be different from the date of this report. | Al i g3 g6 Wk (15 o (e siead pkl .10 51" 823k
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Security Rating Alal) (51, 6Y) anis
Top 10 Holding / <! L : ity / 4 ] Security Rating / &l 48 5l Ratina Aaency / & 4 Issuer Rating / ,x=4ll Ratina Aaencv /
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 ARABIAN CENTRES SUKUK I B+ S&P B+ S&P
6 SAUDI ELECTRICITY GLOBAL A+ S&P A+ S&P
7 SNB TIER 1 SUKUK 2022 NA NA A S&P
8 INVESCO PHYSICAL GOLD ETC NA NA NA NA
9 KSA SUKUK LTD A+ Fitch A+ Fitch
10 GIF Lakemore Aquatine IV Certificate T1 NA NA NA NA
Performance/Risk Metrics - Reference Table Al [5189) Ganlia - 23 50 J g2
Metric / (ia) Formula / lstaall Notation / sl
* R_i = individual return / $3,a)l W5l
Standard Deviation (o) / &laall Lyl V(Z(R_i-R)*/(n-1)) « R =average return / bl lawgie
* n = number of observations / il sas
Annualized Standard Deviation / Ssiws bl e Glmall LYl 0 (rl, ..., rn) x V(NumPeriodsPerYear) * 0 (rl, .., rn) = standard deviation over the period / 8Aal M5 )laall Bly=sYl

* R_p = manager return / @gauall Ll

Information Ratio / Wleghaall &5e (AnnRtn(R_p) - AnnRtn(R_b)) / AnnStdDev(R_p - R_b) * R_b = benchmark return / gslaiuw)l & 3all wile

 AnnStdDev(R_p - R_b) = annualized standard deviation of excess returns / 3LsY! L5lall gyl (Gylunall Bl
* R_p = manager return / $slsiwdl i jell wle

Sharpe Ratio / cylé 350 (AnnRtn(R_p) - AnnRtn(R_f)) / AnnStdDev(R_p)  R_f = risk-free return / Jbxall e JI 51

* AnnStdDev(R_p) = annualized standard deviation of manager returns / Gguall 5l g (S kasdl Bl

* m_i = i-th manager return / Ggauall Lle

" A Lok LR * M = average manager return / Gsaiuall Ll lawgie
Beta / iy dalas Z(m_i-m)(b_i-b)/2(b_i-b) * b_i =i-th benchmark return/ gslziuwy) &3l asle
b = average benchmark return / $slaiwyl el e Jawgra
. * R_p = manager return / Gguall Lle
Wi Jolao -
Alpha /&1 Rp-Rb * R_b = benchmark return/ @olaiuwyl & el Lile
* R_p - R_b = active returns (difference between manager and benchmark returns) / gl iwdl 5elly Ggiall le i §,a)l) Jaddll wiall
Tracking Error / gl Uas- o(R_p-R_b)

* 0 = standard deviation/ $)lkaell Bl>5Y!




