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Evaluating the performance of investment portfolios of Saudi Stock holding
funds based on return and risk - Analytical study from 2013 to 2022-
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Abstract:

This study aims to evaluate the performance of a sample of investment portfolios of equity
funds in the Saudi Stock Exchange for the period from 2013 to 2022 according to the dual method
model. A sample of financial portfolios was taken to analyze the relationship between return and risk
to test the quality of their performance. We relied on common variance, standard deviation, arithmetic
mean, and dual measurement methods for performance.

The study concluded that there is a proportional relationship between return and risk, and that
diversification contributes significantly to maximizing the portfolio’s return and minimizing its risks,
and the performance of all financial fund portfolios was distinguished according to dual performance
models due to the policies and strategies adopted by the portfolio managers despite the multiple crises
during the study period that touched global financial markets.

Keywords: Financial portfolio, return, risk, Dual method, stock funds.
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