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1-day 10-day 30-day
horizon horizon horizon
expected | standard | expected | standard | expected | standard
name return deviation return deviation return deviation
abidi 0.002497 | 0.018078 | 0.010916 | 0.058389 | 0.032909 0.1245
azerab 0.000233 | 0.026234 | 0.008903 0.112831 0.036313 0.25889
behran 0.000709 | 0.011231 0.004196 | 0.048338 | 0.002228 | 0.100683
behshahr 0.00206 0.028204 | 0.012288 | 0.064967 | 0.014869 0.10796
dade pardazi -0.000679 | 0.046017 | 0.006726 | 0.114325 | .0.025234 | 0.217409
navard foladi 0.018633 | 0.232741 0.03597 0.24632 0.067161 0.293478
goltash 0.002293 | 0.048015 | 0.015827 | 0.071257 | 0.033091 0.121571
khavar 0.014338 | 0.289436 | 0.048586 | 0.598452 | 0.022414 | 0.341644
leabiran 0.002709 | 0.039559 | 0.013544 | 0.101311 0.032759 | 0.184007
naghshe jahan 0.004911 0.050412 | 0.024055 0.07205 0.063171 0.160646
sahand 0.030397 | 0.366096 | 0.024629 | 0.274883 0.056977 | 0.441416
saipa 0.001259 | 0.016025 | 0.009705 | 0.061555 | 0.027543 0.161985
sepahan 0.015834 | 0.276368 | 0.022647 | 0.309157 | 0.027597 0.37529
shishe o gaz 0.872052 | 25.46116 1.379513. | 32.03005 1.458094 | 32.23739
sorb o roy 0.004891 0.105775 | 0.011174 | 0.146169 | 0.012726 | 0.236084
takseram 0.001354 | 0.021534 | 0.013258 | 0.082138 | 0.026535 0.17098
iran khodro 0.001013 0.01505 0.00664 0.058543 0.01523 0.132521
motoghen 0.001347 | 0.017633 | 0.009427 | 0.058848 | 0.020013 0.1187
trans 0.001908 | 0.018874 | 0.012424 0.06818 0.020359 | 0.154203
iran tire 0.000573 | 0.020026 | 0.004908 0.0775 -0.009168 | 0.129012
pomp iran 0.003417 .| 0.020339 | 0.013072 | 0.062909 | 0.038037 | 0.109161
iran khodro dizel 0.000613 | 0.018533 0.00701 0.061165 | 0.018016 | 0.133095
& o (WS 3 003k g Sy Judxd g 35 10 Jgu
1-day 10-day 30-day
horizon horizon horizon
. expected standard expected standard expected standard
portfolios b o S
return deviation return deviation return deviation
1 0.003563668| 0.03469576 |0.019779542|0.047258976(0.044686121|0.090500764
2 0.000881758(0.011581578|0.009798989|0.038331785|0.016242855[0.066565248
3 0.00126992210.007448786|0.008290542|0.027490473(0.010210114|0.051862529
4 0.00100867 |0.015824159|0.009572515(0.057189873|-0.211578654|0.276499249
5 0.000995654|0.012481246| 0.00752895 |0.049720267|0.016611867(0.113440149
6 0.00060611 {0.004895719(0.003871191]0.020654118{0.010916962|0.038644289
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name 1-day 99% | 10-day 99% | 30-day 99% | 1-day 95% | 10-day 95% | 30-day 95%
abidi 3.955871687 | 12.4917126 |25.67213103 | 2.723866387 | 8.512535842 | 4219.398884
azerab 6.079641013 | 25.3581157 | 56.59552011 | 4.291809005 | 17.66874796 | 9305.503352
behran 2.541821297|10.82550035 | 23.1995683 | 1.776435108 | 7.531293462 | 3815.766606
behshahr 6.355231544 | 13.88478423 | 23.62835165 | 4.433145169 | 9.457320558 | 3885.031091
dade pardazi 10.77305501 | 25.92337207 | 48.05349649 | 7.637022935 | 18.13218909 | 7901.5734
navard foladi 52.28035306 | 53.70560083 | 61.55709214 | 36.4191878 |36.91903454 | 10118.52453
goltash 10.94065932 | 14.99415705 | 24.97254374 | 7.66846469 | 10.13803349 | 4104.308814
khavar 65.89908233 | 134.3621538 | 77.23687931 | 46.17418544 | 93.57799428 | 12702.09471
leabiran 8.931899555 | 22.21406295 | 39.53052933 | 6.235976463 | 15.30977658 | 6498.917554
naghshe jahan 11.2364849 | 14.35583643 | 31.05474806 | 7.800936104 | 9.445670382 | 5101.734398
sahand 82.12696513 | 61.48444827 | 96.99101732 | 57.17773334142.75132995 | 15947.90496
saipa 3.602072468 | 13.34933434 | 34.92904604 | 2.509977937 | 9.154396501 | 5742.562506
sepahan 62.70941093 | 69.65597297 | 84.54580936.| 43.87509072 | 48.58710127 | 13903.78842

shishe o gaz

5835.946344

7313.352572

7353.728969

4100.782937

5130.523091

1209434.967

sorb o roy 24.11784464 | 32.88659424 | 53.648751157 16.90933924 | 22.92526098 | 8823.161691
takseram 4.874157512 | 17.78235617 | 37.12239595 | 3.4066278 |12.18469872 | 6103.437262
iran khodro 3.39985355 | 12.95513836 | 29.30599466 | 2.374204709 | 8.965466588 | 4818.884161
motoghen 3.967349206 | 12.74739197 | 25.61244926 | 2.7656704 |8.736934624|4210.871707
trans 4.199948977 | 14.61863981 | 33.83708212 | 2.913696736 | 9.972212029 | 5563.668825

iran tire 4.601444253 | 17.53839602 | 30.92947919 | 3.236683873 | 12.25681561 | 5088.363403
pomp iran 4.389858941 | 13.32762184 | 21.59094603 | 3.003767792 | 9.040409682 | 3547.590888
iran khodro dizel |4.250120515(13.52810677 | 29.16092703 | 2.987107227 | 9.359747209 | 4794.744059
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portfolios 1-day 99% | 10-day 99% | 30-day 99% | 1-day 95% | 10-day 95% | 30-day 95%
1 7.715073946 | 9.016127516 | 16.58501383 | 5.350577875 | 5.795455517 | 10.41743884
2 2.606102018 | 7.937407649 | 13.86110684 | 1.81682416 | 5.32511857 | 9.324723475
3 1.605854607 | 5.566186081 | 11.04401712 | 1.098224104 | 3.692726184 | 7.509615573
4 3.580382848 | 12.34710251 | 85.48120942 | 2.501975531 | 8.449645557 | 66.63794467
5 2.804006663 | 10.81376872 | 24.72893834 | 1.9534169 | 7.42536113 | 16.99805742
6 1.078303671 | 4.417747232 | 7.898309721 | 0.744663214 | 3.010180967 | 5.264723657
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