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Al Rajhi Namaa Fund
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1 BANK SAR-DENOMINATED ADDITIONAL TIER 1 CAPITAL SUKUK6.400% Due 9/1 A A &P 3182025 ¥l
2 JAZCOR 6 % PERPG.500% Due 6/24/2031 A A FITCH 4212016 Zhallyl 3
3 Riyad Bank Additional Tier 1 Capital Public Sukuk6.500% Due 8/13/2031 A A& FITCH 12/8/2025 ¥l
4 SNBAB 6.3 PERPE.300% Due 2/3/2031 A A &P 3/18/2015 eyl 3
5 ANB AT1 SUKUK ISSUANCE 46.550% Due 5/20/2031 A A FITCH 3/12/2026 a5
6  SA16BVKOMO936 - ANE - Additional Tier 1 Sukuk6.200% Due 2/3/2030 A A FITCH 3/13/2016 eyl 3
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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) }
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