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Orphans Associations Endowment Fund U3 o b juad At il daikal e o ?hlugfnuﬁ;m e
- - i g gl et
1 RIYAD BANK TIER 1 SUKUK5.250% Due 10/5/2027 A A FITCH 12/8/2015 Zhadl o3
2 Cenomi Centers Sukuk - 20258.500% Due 11/23/2028 B+ B+ S&P 6/3/2025 Zladl i
3 Saudi Investment Bank AT1 - 2026 Sukuk6.500% Due 5/3/2031 BBB+ BBB+ S&P 6/17/2025 pheadylp
4 SNB Tier 1 SUkuk 20225.000% Due 9/15/2027 A A S&P 3/18/2025 plad¥lpd
5 BSF AT1 Sukuk - 20256.400% Due 11/13/2030 A A FITCH 3/13/2016 Zhadl o3
6 ARABIAN CENTRES SUKUK 1119.500% Due 3/6/2029 B+ B+ s&p 6/3/2025 Zhadl i
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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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