
1 Year 3 Years 5 Years Since Inception

2.03% 2.10% 2.54% 2.59%

95.5% 98.2% 97.2% 97.7%

99.7% 99.2% 98.0% 98.5%

0.082 0.069 0.059 0.071

16.80% 14.02% 13.41% 46.62%

0.938 -0.967 2.196 0.982

15.80% -13.67% 30.06% 46.49%

Al Rajhi 19.88%

SABIC 13.92%

Jabal Omar 8.58%

STC 5.02%

Almarai 4.92%

MA'ADEN 3.79%

Saudi Electricity 3.79%

SAVOLA Group 3.72%

Alinma 3.57%

Jarir 2.85%

N/A

Fund 7 16 23 35 51

Fund 10.74% 30.61% -2.96% -14.18% 11.81%

Benchmark 7.70%

27-Mar-10 1 Year 2 Years 3 Years 5 Years Since 
Inception

26.67%

Thursday, June 22, 2017

Fund Objectives Performance Table

Track Record 1 Year 2 Years 3 Years 5 Years Since 
InceptionFALCOM Saudi Equity ETF aims to provide investors with long

term capital appreciation and growth. The Fund passively
invests in the listed Saudi equities in order to achieve the
results that correspond to the performance, before fees and
expenses, of the Benchmark Index, namely FALCOM F30
Index.

Fund 7.77% 6.67% 6.02% 32.33% 6.02%

Short Term 1 Month 3 Months 6 Months 9 Months YTD

Benchmark 5 8 13 25 36

4.75%

Calendar Return 2012 2013 2014 2015 2016

Fund Facts Benchmark 8.16% 5.96% 4.75% 32.10%

Current Price
Fund Net Asset Value

-4.95% -16.39% 9.40%

Fund 8.88% 0.58% -0.32% 6.12% 5.00%

47.77%

Benchmark 16.18% -12.61% -17.24% 16.39% 23.11%

Fund 17.75% -8.57% -11.56%

Beta 97.0%

2.63%

Performance Fund vs Benchmark

SAR 29.5542
SAR 20,687,961.00

Statistical Analysis

Benchmark 7.05% -1.42% -2.31% 3.68%

31.45%

Annualized Return(%pa) 1 Year 2 Years 3 Years 5 Years

VERSUS BENCHMARK 2 Years

Alpha 2.02%

Cumulative Return

Since 
Inception

Sharpe Ratio -1.026

Treynor Ratio -10.59%

Top 10 Holdings
Sector Allocation

 (% to Total Portfolio) 

R-Squared 99.8%

Information Ratio 0.128

Standard Deviation 10.30%

FALCOM FINANCIAL SERVICES
P.O. BOX 884, RIYADH 11421 KSA

Tel: 8004298888
Website: www.falcom.com.sa

CONTACT DETAILS

CMA License #: 06020-37 dated 29/04/1427 AH

Participation/Redemption Day
Valuation Day
Fund Manager
Fund Custodian
Fund Benchmark
Index Provider
% of Total Fees and charges

F30 FALCOM Saudi Equity Index
Tadawul (Saudi Stock Exchange)
0.19%

FALCOM Investment Amount & percentage N/A
Total Amount dealing expenses None

% of Total Amount dealing to NAV avg None
% of borrowings to NAV None

Awards

Type of Fund
Geography
Fund Category
Fund Class
Inception Date
Inception Price

Fund Currency
Management Fee (p.a.)
Participation Fees

Exchange Traded Fund
Local
Equity Index Fund
Growth

SAR 20.00

Saudi Riyal
0.50% of NAV
1.00% of NAV
Each Business Day
Each Business Day
FALCOM Financial Services
FALCOM Financial Services

% of Profits distributed in quarter
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Price

NAV

F30 Index

Energy, 1.67%

Materials, 
30.98%

Capital Goods, 
1.95%

Consumer 
Services, 0.97%

Retailing, 2.85%

Food & 
Beverages, 

8.65%

Banks, 25.91%

Insurance, 
1.47%

Telecommunicati
on Services, 

7.05%

Utilities, 3.79%

Real Estate 
Mgmt & Dev't., 

14.71%


