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Counterparty Name Name of the Credit Rating Agency
Al RAJHI BANK SAR ADDITIONAL TIER 1 SUKUK  Bond/Sukuk S&P A-
ALINMA BANK - ALINMA 4 PREP Corp Bond/Sukuk FITCH A-
RIYAD BANK TIER 1 SUKUK Bond/Sukuk FITCH A-
SNB Tier 1 Sukuk 2022 Bond/Sukuk FITCH A-
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STDDEV =
Annualized standard deviation = STDDEV of monthly return * SQRT(12)
Average monthly excess return (over the risk-free rate) over the past 12 months + wld 5.2
annualized standard deviation.
STDDEV of (monthly returns over the benchmark) * SQRT(12) (Tracking sl ellas. 3

Error)

Co-Variance of ( Excess fund return over RfR — Benchmark returns over RfR) + Betaty, 4
Variance of (Benchmark returns over RfR)
12 * {Average of (Excess fund returns ) — beta * average of (excess Benchmark Alpha 7.5
returns) }
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