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No. Company name Symbol (stock exchange) Capital (RLSY) Date of arrival (approximate)
1 Iran Khodro Khodro 5,000,000,000 1991
2 Iran Khodro Diesel Khavar 972,000,000 1991
3 Pars Khodro Kh-Pars 2,000,000,000 1999
4 Zamyad Kh-Zamya 1,200,000,000 1998
5  Saypa Kh-Sapa 9,654,000,000 1991
6  Saypa Diesel Kh-kave 600,000,000 1991
7 Bahman Group Kh-Bahman 3,200,000,000 1991

Note: *Rial (unit of Iranian money)

Ve iiin plew ylare Bl ol g 033k (1Sl - Jouar
Equities Mean of returns (%) Standard deviation (%)
Khodro 6.46 17.863
Khavar 5.33 17.824
Kh-Pars 34.98 102.029
Kh-Zamya 14.80 61.027
Kh-Saypa 4.62 17.089
Kh-kave 14.34 22063
Kh-Bahman 4.55 14.288
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Companies symbol Fitted distribution Figure of distribution
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Statistic Khavar Khodro Kh-Pars Kh-Bahman Kh-kave Kh-Sapa Kh-Zamya Portfolio total
Trials 10,000 10,000 10,000 10,000 10,000 10,000 10,000 10,000
Mean (RLS) ~745609 —921969  —4,998054 650346  —2067M —-650010  —2538571 - 12,560,444
Median (RLS) ~ 743563 —921607 - 4,976 887 - 646,699 - 1417837 - 658,892 - 2473303 - 12,019,741
Standard deviation
(RLS) 3,029 92,804 503,662 64,563 2,020,065 67,114 206,879 2118098
Variance (RLS) 918,025,002 8620,325816 253,675,288,160 4,168430,152 4,080,660927504 4504230508 88137,369,792 4,486,339,702,284
Skewness -02933  —00033 -0.2993 — 02989 - 187 — 00085 -134 -1.65
Kurtosis 237 3.00 324 317 7.72 301 542 693
9lsdi 591 3 pleww VAR - Jgur
No. Company symbol Computed VaR (RLS)
1 Kh-kave 101,690
2 Kh-Sapa 547,692
3 Kh-Bahman 550,612
4 Khavar 699,978
h Khodro 770,536
6 Kh-Zamya 2,192,645
7 Kh-Pars 4,212,854
Portfolio 102,055,507
Portfolio
Khodro [ Value at risk ]
Khavar
Kh-Bahman
Kh-Sapa
Kh-kave
20.,00.000 0 =20.00.000 —40,00.000—-60.00.000—-80.00.000 —-10.00,000 —12.00,000

10.000 tnials Contribution to vanance view
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