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Al Rajhi Endowment Fund
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Al Rajhi Endowment Fund

SAB AT1 Sukkuk - Issuance 2 Fixed6.070% Due 12/12/2029 - - 4172023
IARABIAN CENTRES SUKUK 1119.500% Due 3/6/2029 6/3/2025
IBank Allazira Sukuk AT1- Issuance 26.300% Due 1/15/2030 - - 4/17/2023

BSF AT1 Sukuk - 20256.400% Due 11/13/2030 - - 3/29/2023




dullollcanalyl
alrajhi capital

H(Qlyan/ £lad) Gauinall Jpal p395 pidgs il oy -p

Casn
Consumer Discrasonay
Comsumer STapaes

Energy

Frmancias

Fea ncome

Funos

~aam Cae

NOST s

PIOCManon Technoeog y
Mmeriws

Money Mares

Other M arcae

Saz Esane

_RETs

TEacoMmMUrSCIton Sarvices
~T tes

GEOGRAPHICAL BREAKDOWRN (SaTolal Net Asseis)

. Cash
I Saud Arabea




dullollcanalyl
alrajhi capital

ssladl L
S giw 5 &gl 3 L A )b As Al A4 3 as)
— _1 C

0.00 0.00 0.25- 0.25 194 Byaigall slsi-1
0.00 0.00 -1.52 -1.52 -1.47 L_;;L&,Lm‘zl\)_ﬁgil;bi-Z
0.00 0.00 1.27 1.27 -0.47 108 3,8 -3

VA ESTPPITS (B

Sfpa Slgi 3 s>lgdic Eaglb gty il 3 Shlabls els¥l ulas

(YTD)
(JE) it ale)

- - 6.02 6.02 1.14 Soleall calys¥l-1

- - 0.02 0.02 -3.18 old s dge -2

t,.L:JlUc_‘»-fS

- - 3.55 3.55 1.80
- - 1.00 1.00 0.72 (Beta)lwy,-4
_ - - - -1.76 (Alpha) 1li-5

- -13.60 Slaglall 42506



dJlollcanalyl
alrajhi capital

&

: laliellg o331 yulae Slado¥ doniiad | c¥slall Ly

Sleall b=l
STDDEV =
Annualized standard deviation = STDDEV of monthly return * SQRT(12)

D 59- 1 Average monthly excess return (over the risk-free rate) over the past 12 months
+annualized standard deviation.

il ellas. STDDEV of (monthly returns over the benchmark) * SQRT(12)

(Tracking Error)

Ll Beta Co-Variance of ( Excess fund return over RfR — Benchmark returns over RfR) +
Variance of (Benchmark returns over RfR)
atiAlpha 12 * {Average of (Excess fund returns ) — beta * average of (excess Benchmark

returns) }
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