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Nusuk Endowment Fund Sl S et L) il A i ‘,uxmuu,w pre)
2 7 i g plaiyl a1
1 Saudi Investment Bank AT1 - 2026 Sukuk6.500% Due 5/3/2031 BBB+ BBB+ S&p 6/17/2025 el o
2 SAL Saudi Logistics -Corporate Sukuk 20266.277% Due 1/28/2031 NO RATING NO RATING NO RATING NO RATING il o3
3 Allazira Bank Sukuk AT1 - Issuance 36.350% Due 3/12/2031 A A FITCH 4/21/2016 byl e
4 BAB USD AT1 SUKUK LTD6.375% Due 1/15/2031 NO RATING NO RATING NO RATING NO RATING Tyl pd
5 Bank Allazira Sukuk AT1 - Issuance 26.300% Due 1/15/2030 A A FITCH 4/21/2026 Tyl pd
6

ANB AT1 SUKUK ISSUANCE 46.550% Due 5/20/2031 A A FITCH 3/12/2026 eyl pd
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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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