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RIYAD BANK TIER 1 SUKUKS.250% Due 10/5/2027 A A Fitch 4/17/2023 7lad)l o
BSF AT1 Sukuk - 20256.400% Due 11/13/2030 A A Fitch 4/17/2023 lalyl o
ANB AT1 SUKUK ISSUANCE 46.550% Due 5/20/2031 A- A Fitch 4/17/2023 7lalyl i
Gulf International Bank - Saudi arabia (GIB KSA)5.892% Due 12/19/2028 A A Fitch 4/17/2023 7Lad)l o
SAB TIER 1 CAPITAL SUKUKS.999% Due 10/31/2028 A A Fitch 4/17/2023 7lalyl i
Rawabi Holding Series 148.700% Due 1/28/2028 B+ B+ Tassnief 2/5/2026 7Lad)l o
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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 rate) over the past 12 months +
annualized standard deviation.

Tracking Error STDDEV of (monthly returns over the
benchmark) * SQRT(12)

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

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