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STDDEV =
Annualized standard deviation = STDDEV of monthly return * SQRT(12)
Dl &ge Average monthly excess return (over the risk-free rate) over the past 12 months

+annualized standard deviation.

2l elaz-, (Tracking [ STDDEV of (monthly returns over the benchmark) * SQRT(12)
Error)

LwBeta Co-Variance of ( Excess fund return over RfR — Benchmark returns over RfR) +
Variance of (Benchmark returns over RfR)

WiAlpha 12 * {Average of (Excess fund returns ) — beta * average of (excess Benchmark
returns) }

:B9diuall Llds i sVl b g3 Bl ey - OB
PERFORMANCE (CHART)

14

0.8 o
5
4
,
4
0.6 ot
#
rd
l’
4
0.4 S
&
7’
02 Syt S22
0-Lla=="
May 26 Jun 26

-== Fund Benchmark



Public - ple dJlall iyl
alrajhi capital



