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Standard Deviation

STDDEV =
Annualized standard deviation = STDDEV of

monthly return * SQRT(12)
Sharpe Ratio

Average monthly excess return (over the risk-free

annualized standard -:rate) over the past 12 months

deviation.
Tracking Error [ STDDEV of (monthly returns over the benchmark)
*SQRT(12)
Beta Co-Variance of ( Excess fund return over RfR —
Variance of <+Benchmark returns over RfR)
(Benchmark returns over RfR)
Alpha 12 * { Average of (Excess fund returns ) — beta *
average of (excess Benchmark returns) }
:éj..\.iqa." EU_‘..\.' Jie £1a¥ @bﬁ ‘_,SLy ) -8
10
s\
N N
,I by ‘.
’ P |
5 /I ~5 \ .‘l
% A ¥ l"‘
N ] ' 2
04 \ ¢ \\ : ' ! \‘
‘\ Il ‘\ ll “ N ,A\
~Jd \\\ Il ‘v’l \\ ', \‘
5 4 \ ’l \‘
K N\ \
v
-10
2024 2025 2025 2026 2026
~== Fund Benchmark




dJLodlcma Iyl
alrajhi capital

AL g AU Bouadl Aia (10 53Lall 07068-37 03 a5 A1 389 daalls L pas 0 4S5 (p 2l (gmal I 35,
Ayl dgpadl ASLoll — Gyl Aiske § ASydll gt




