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Value at risk simulation in a fixed return stock portfolio using the Monte Carlo simulation model

The concept of a bond portfolio
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Summary:

This research aims to predict the value of the maximum daily loss that the fixed-return securities
portfolio may suffer in Qatar National Bank - Syria, and for this purpose data were collected for risk
factors that affect the value of the portfolio represented by the time structure of interest rates in
the United States of America over the extended period Between 2017 and 2018, in addition to data
related to the composition of the bonds portfolio of Qatar National Bank of Syria in 2017, And then
employing Monte Carlo simulation models to predict the maximum loss that may be exposed to this
portfolio in the future. The results of the Monte Carlo simulation showed the possibility of
decreasing the value at risk in the future due to the decrease in the intensity of fluctuations in
medium-term interest rates across maturity periods.

Key words: Duration, Monte Carlo simulation, Value at Risk. Basic component analysis.
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Descriptive Statistics
Mean Std. Deviation Analysis N
ml 1.0805 39618 367
m3 1.1942 42389 367
m6 1.3362 .45093 367
yrl 1.4841 47273 367
yr2 1.6889 .46492 367
yr3 1.8554 .44078 367
yr5 2.1445 .37209 367
yr7 2.3561 .31697 367
yr10 2.4920 26730 367
yr20 2.7478 .17956 367
yr30 2.9474 -13789 367
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Correlation Matrix®

ml m3 mé6 yrl yr2 yr3 yr5

ml 1.000 988 985 980 951 923 -869

m3 988 1.000 996 990 960 931 -876

mé 985 996 1.000 995 970 944 -894

yrl .980 990 995 1.000 .984 961 916
yr2 951 960 970 .984 1.000 .994 970
Correlation yr3 923 931 .944 961 994 1.000 990

yrs -869 .876 -894 916 970 990 1.000

yr7 -810 817 -836 -861 931 965 991

yr10 758 .764 .784 .809 .891 .934 972

yr20 .573 .584 .607 .629 731 .796 .864

yr30| 278 .288] 314 .335 -460 .546 .645
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s MTanly el 535 e o Lalay¥) &l Gam Ja¥1 Abgha 35l lend ) Lilesl Lol Jala V1 138 (adling claa
-(0.278) yr30 daw oA skl
sl A ) il (Y) Jgaad)

Total Variance Explained
Initial Eigenvalues Extraction Sums of Squared Loadings
Component
Total % of Variance | Cumulative % Total Variance | Cumulative %
1 9.332 84.832 84.832 9.332 84.832 84.832
2 1.551 14.095 98.928 1.551 14.095 98.928

-SPSS V25 zaliy cilajie (e 1 yaadl
%98.928 4ipasi L Iyusd Sy S cplalall 50 S of (6 il Al (0 %14.095 sty of g Usiiald 50 Jalal) L]
i 1 ey cpmmaall aalsl) e el Z5alSH Lyysia (60 Tlas dalsall 8L alill Jaal Lad ccliplall o3a (S (50
cpde () Bl e cilulal) e %98.928 i b Legud Lt cplale s ga

Aal) ligSal Chlalan ddghan () Jgaal

Component Score Coefficient Matrix
Component

1 2
ml .098 -.237-
m3 .099 -.233-
m6 .100 -.216-
yrl .102 -.198-
yr2 .105 -.103-
yr3 107 -.036-
yrs .106 .050
yr7 .104 132
yrl0 .102 .194
yr20 .090 .350
yr30 .065 .507

.SPSS V25 zalip cilayia (30 1 jauadl
g o(£) o) Joand) b leihadle (Ko s ) Sl dalse cBlalae o Baulil) SUSSA Jas i S5y
cdale IS0 Ll 528l Sl dae (g5l O elaall (g 22e lia of 4k
P25 P1 cubelall (5o IS 3 Aakad A3 Sl anly e laaiasd sl il e 533l e )lnall daill e lldy
p Al Jall i g
m1 = 0.098P1 — 0.237P2 )
38l Hlaad (4 cldall o) daulua 30a3 2-5-8
i) A Janall 261 Gl 3o I8 o nd) A sl Gl Aainal 8 2w S Gaubia paas (il
Cylll) atlall ) Aa (3hgY) Abdaa b plil) diud) dpula (uld (0) Jaad)

2.12% 35 Jara 6,813,729,515 Qi) A
t* 2l degl Aad il Aoll Al Al | 3l Aed siall Aagdl Lol i) sae
141,452,277 141,452,277 144,451,066 1
282,904,555 141,452,277 144,451,066 2

( )
A
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424,356,832 141,452,277 144,451,066 3
565,809,110 141,452,277 144,451,066 4
26,689,108,950 6,672,277,238 6,813,729,515 4
Y 28,103,631,725
D 4.124559342
Dmod -4.038933942

Excel zaliy clajie o Sae ¥Vl Zaldl slae) (g 1 jaadl
b Ollll ulia ye Al maag Byt Slee Jant i) cnl€ Jla b all Blua maay 2031 ¢ SSHL aaall
deas (V) Abeall alasinls Jasall 2Y5 () )Adalaall ) sl (D) 291 ol 308€ maag (0) ) Jsaall 38 e
(£) Aobaall BlA (pa Ainall @lls b vivs IS Dasbal) o Jpeanl) (Ko dainal) & i) aaead Jaeal) 2aY) Gl
BB e 8 LN Ll Al i (< Apba) Gl 228 ) Joaad) oy
Clil) aslal) 3 Alal) (36 Addae dsalua (uld (1) Jgaad)

1 3 |5 Z _| =
EE R NIRRT (i N
14 | 3 IGIERERE IHERE N
3 14 A ,]
85,342,296 |-0.228(-0.020(-1.954|2.044 | 0.117 | 2 | 2019 | 4.63% | 2,184,018,416
86,607,415 |-0.232( -0.02 |-1.972| 2.027 | 0.117 | 2 | 2019 | 2.76% | 2,195,460,870
34,617,441 |-0.093| -0.02 |-1.971| 2.028 | 0.047 | 2 | 2019 | 2.87% | 878,025,882
85,546,019 |-0.229| -0.02 |-1.934| 2.062 | 0.118 | 2 | 2019 | 6.66% | 2,212,023,668
25,722,412 |-0.069| -0.02 |-1.970| 2.029 | 0.035 | 2 | 2019 | 3.00% | 652,844,670
82,282,666 |-0.147|-0.03 (-2.997| 3.093 | 0.049 | 3 | 2020 | 3.20% | 915,131,727
196,464,921 |-0.350| -0.03 |-2.998| 3.078 | 0.117 | 3 | 2020 | 2.68% | 2,184,431,683
107,298,140 |-0.143| 0.04 (-4.060| 4.198 | 0.035 | 4 | 2021 | 3.42% | 660,771,725
1,100,808,136-(-1.472| 0.04 [-4.039| 4.125 | 0.364 | 4 | 2021 | 2.12% | 6,813,729,515
Badaal) dsulua HGH]] Jmigé‘;.x,mg Sl g el A1 Lt 2,180,000,000
611,523,107- | -2.96 ALdaal) Ll 1 Adadaal) Oy 20,876,438,156

Excel galiy clajia e slaeVh Zialdl dac) e 1 jadl)
I i sSall e IS0 Al Lgnabia ) 35l land dall adsisal) donlia (e JEY) s38E) dlsydll —3-5-8
Py Pyl
el oSl Bl Anlialy 535 lad 3 il Aailly Aleaal Apalin Jaiiad S 3okadl) 038 b
Gl gsanad) ) (55ks SPy 5 SPy dlaiadll JalS Gaills cpment ) 0 sSall Fasbion Gl &3 s+ (V) Jsand) S bl
Cassing ¢ ladlly 2L 8 @l ) Jpeasll @lldy ) oKl dailly Aninall (8 dandll S)al) Slilisa)
F(1) Aaleall 8 Cpnli) i Kall Al Gas el Gaslial

A(profit&loss) = —18,961,039.13Ap, — 42,061,800.26Ap,

A&
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| —



Ll g dppalaa il Adaa

Yo¥ Y )dd (00)asdl (1 1)alaall JAFS VOL.16,ISS.55, YEAR.2021
)4 )

sl Aiiaa jhliag asgde sLIS Tige SlSlan isal aladials culll ailad) 03 Adladl (31 59) Akdaa b shill dajrall dagdl) 5lSlae

Oalalall Lucilly Adadaall dan jal) dssleaald) ibuda) 4 (V) Jgand)
O<all ol onbeal) | Awedlly Dualoal) Gilaiy) (bt JS Dpusbun Ladital) 5al) it f
SP2 s SP1 g ¢s<all haall p2 pl idaall S S GlEaiaN i)
(£xvx1) (£x¥x1) Sy (™ () (") Aiaal) B
3ailal) (clsiadl)
(t)
N 0.10 2
4,081,184.05- 4,160,430.34 0.464 85,342,296 2019
0.103 5
N 0.10 2
4,141,683.75- 4,222,104.79 0.464 86,607,415 2019
0.103 5
- 0.10 2
1,655,452.85- 1,687,597.57 0.464 34,617,441 2019
0.103 5
- 0.10 2
4,090,926.37- 4,170,361.84 0.464 85,546,019 2019
0.103 5
- 0.10 2
1,230,080.56- 1,253,965.62 0.464 25,722,412 2019
0.103 5
- 0.10 3
1,303,875.63- 3,875,408.13 0.440 82,282,666 2020
0.036 7
- 0.10 3
3,113,241.65- 9,253,246.01 0.440 196,464,921 2020
0.036 7
0.10 4
1,993,487.61- 4,226,193.73- 0.371 0.05 . 107,298.140- 2021
0.10 4
20,451,867.78- | 43.357.959.70- | 0.371 0.05 ¢ 1,100,808,136- 2021
42,061,800.26- 18,961,039.13- )3 ‘

Excel galiyn clajia o alaeVl @alll dae) (e jradl)

SUIS Jige s8Laa sha) 1Aah Alsyall 4-5-8

Cangy Aaliiial) Ayluaall Cpaiall (e o) 3lSLae A (ga @lllg SHIS g0 31SLae  35ad Gaadat Al yall 038 b 2
Gy ol o3¢l canlall usSaall 3L alsall 028 a8 o Glosall Jlels) s 8 Gay Al dumuls dalse Al
((1)pd) Alad) 3 P25 P1 tlsiad) el o S Gmpsatlly llys Al 8 3Laslly LS Adlsial) clilaty)
e pmanll e (i lagnylind) YY) Ly f e Al PAA ey -+ slinns 13 IV 518l gy (A) oy Jsaal
sl e sl 138 ) LalS il gl 23 3ol LalS sl (W 5LEY) jaaty ¢ ildlly =LY ays b dsa sl il
 oxiball

By g gl i by Aikas A iludlly z LAY Slslas (A) Jsaad
Taulual)
Lz all Aol
Og<all ity
ds

Aaajall Ll
B Osgall

¥ s
HAladdly

$p2 dpl u2 ul

9,562,135

42,061,800~

18,961,039~

-0.758372

1.178014

0.2241141

0.8806045| 1

103,809,772

42,061,800-

18,961,039

-1.527498

-2.086408

0.0633186

0.0184709

60,098,246

42,061,800-

18,961,039

-0.356099

-2.379621

0.3608833

0.0086652

27,249,152

42,061,800-

18,961,039

-0.645906

-0.004282

0.2591702

0.4982916

673,262

42,061,800-

18,961,039

0.4266785

-0.98202

0.6651932

0.1630449

14,307,279

42,061,800~

18,961,039~

-0.384071

0.0974341

0.3504628

0.5388092

19,457,193

42,061,800-

18,961,039

-0.811569

0.7741598

0.2085194

N (|| AW N

0.7805819

Ve

——
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60,653,717~

42,061,800~

18,961,039~

0.5689068

1.9368387

0.7152903

0.9736175

8

53,045,930

42,061,800-

18,961,039

-0.501906

-1.684236

0.3078668

0.0460681

9

18,550,012—

42,061,800-

18,961,039

0.0672315

0.829181

0.5268013

0.796499

10

88,067,139~

42,061,800-

18,961,039

2.3079345

-0.475119

0.9894986

0.3173512

11

89,877,809

42,061,800-

18,961,039

-1.695327

-0.979339

0.0450067

0.1637062

12

28,548,742-

42,061,800~

18,961,039~

0.2590473

0.931001

0.6022006

0.8240735

13

Excel maliy clajda o slaie Yl Balid) dlae) e 1 jaadll
ZWY s b LD ke o llian 38 (5S lSlad) e salgial) yilaally ~ LY adl (gylaal) calaiy) 32k
Gkt Gllds il (Sa Asiaddl jludy 2L 3 il Aed i Sy WS 46,537,741 gl 525 il
.(/\):*JAL'.A\

o(P&L) = 1/(18,961,039-)2 + (42,061,800—)2 = 46,138,011
Oy Bl 73508 (g pdienal) Asinall Lty 2 LY sl (laall Calai¥) Al o Jass DR Cigan LDl
s il e sl aae 33l 5 Jla b el (pile (gl 3] ¢(A) Aaleall DA (g By sunadl (g)lumal) i) Aag
Sl zisa
L lkally hall diayeall Al gunll tielal) Asydll-0—0-A
Aagl) 3p0n3 dey @Iy Aliaal e of (S Bt ol sl K Alaiadlly iladlly LY ais e Jpemnl) ey
%99 45 (s5inal 4] 5all Axjal)

VaR, = 2.33 X 46,138,011 = 107,501,565
o die A0 ALy Lguaally 2017 ple Ales b Aaiaddl 3 bl jhall Ao jed) Lol 038 Ajke DA ey
S Aol 3 (alidsl @i 203 38 (gine
VaR, = 2.33 X 18,696,438,156 X 2.96 X 0.438 X % = 226,262,833

rcilbuagilly milill —9-9
— bl ki i Al Adataal 8 e yhaall s peal) el alidsl Jlaial ) sladl m i ~1-9-9
o2gd A3 sKall il UK ol byl A 3 Ja) Al e 50l el 8 Abalad) clilil) aaa (aledsY A A pu
.0 107,501,565 ad sall Al cazly Cun Ldls e ddaisl)
b SN s (b dads Jal) dassie il e 45lS0ee 3aL3 Ay il el Bald) meat ~2-9-9
Slatise e
;2 -10
syl aladl -1 =10
AY=AY Ga colas oY) casilly Sl ghay s ¢ I Aasll) . ciliudaly sk lie Alal) Bload=Y ) Yo 05 ATy s Glga -2-1-10
Al 5y b Cunal) S Al . cliiially (s aladtaly Alall Auigh Jllaal) 50) B Guaad) SEI-Y LT sxa —1-1-10
NV a ¢ eaa o oY) Aaidall oY
Aua YO T ke ge Ayge il i el Al Al bl -3-1-10
:4uia¥) jalaall —Y-10

7-2-1- Bessis J., 2015, Op. Cit., p.181. Bessis J., 2010, Op. Cit., p.185. Ibid, p.186. Ibid, p.186. lbid, p.186.

7-2-2- Mun Johnathan., 2006 — Modeling Risk. Butterworth-Heinemann, John Wiley &Sons, New Jersey, United States
of America, P.73.

7-2-3- Bessis J., 2010 — Risk Management in Bank. John Wiley & Sons Ltd, third edition, United Kingdom, p.203.
7-2-4- Dowd Kevin., 2002 — An Introduction to Market Risk Measurement. John Wiley & Sons Ltd, England, P.10
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7-2-5- Choudhry Moorad., 2001 — The Bond and Money Markets Strategy Trading Analysis. Butterworth-Heinemann, Jordan hill, England,
P.625.
7-2-6- Fabozzi Frank &Moorad Choudhry., 2004 — The Handbook of European Fixed Income Securities., John Wiley& Sons Inc., United States of
America, p.120.
7-2-7- Rose Peter & Hudgins Sylvia., 2008, Op. Cit., p.226-227.
7-2-8- Beaumont- Perry H., 2004 - Financial Engineering Principles. John Wiley & Sons Ltd, United States, p.172.
7-2-9- Rose Peter & Hudgins Sylvia., 2008 — Bank Management &Financial Service. McGraw-Hill, Seventh Edition, New York, p.334-336. bid, p.212.

24 g i) éb-d\ -¥-10
7-3-1- https://www.treasury.gov/resource—center/data—chart-center/interest-
rates/Pages/TextView.aspx?data=yieldYear&year=2017
(YA=1=Y ) A) £3Y) &l
7-3-2- https://www.treasury.gov/resource—center/data—chart-center/interest-
rates/Pages/TextView.aspx?data=yieldYear&year=2018
(YA=1=Y ) A) &3 &l
7-3-3- http://dse.sy/includes—disclosure/QNBS_annual_report_2017_ar.pdf
7-3-4- http://blog.isstb.com/2015/08/Static-or-strategies—is—to—create—a—portfolio—of—active—bonds. html
(Y A A/‘k/\‘ °L) t')\lﬂ\ é_yt'
Ggalal)
By il L8 by Aaiae b lualls 71 5iSkas (6) e

Taasal) dpabaal]  daayall dabual)
Sty U1 g | Al Uibadll | 0 pSll uclly Aiiaall | pp2 opl u2 ul
I sl Js¥)
9,562,135 42,061,800~ 18,961,039 -0.758372 | 1.178014 0.2241141 0.8806045 | 1
103,809,772 |42,061,800-| 18,961,039~ | -1.527498 |-2.086408 | 0.0633186 | 0.0184709 | 2
60,098,246 42,061,800- 18,961,039- -0.356099 |-2.379621| 0.3608833 0.0086652 | 3
27,249,152 42,061,800- 18,961,039- -0.645906 |-0.004282| 0.2591702 0.4982916 | 4
673,262 42,061,800- 18,961,039- 0.4266785 | -0.98202 0.6651932 0.1630449 | 5
14,307,279 42,061,800- 18,961,039 -0.384071 |0.0974341| 0.3504628 0.5388092 | 6
19,457,193  |42,061,800-| 18,961,039~ | -0.811569 |0.7741598 | 0.2085194 | 0.7805819 | 7
60,653,717~ 42,061,800~ 18,961,039 0.5689068 |1.9368387| 0.7152903 0.9736175 | 8
53,045,930 42,061,800- 18,961,039- -0.501906 |-1.684236| 0.3078668 0.0460681 | 9
18,550,012 42,061,800- 18,961,039- 0.0672315 | 0.829181 0.5268013 0.796499 |10
88,067,139 42,061,800- 18,961,039- 2.3079345 |[-0.475119| 0.9894986 0.3173512 |11
89,877,809  |42,061,800-| 18,961,039- | -1.695327 |-0.979339| 0.0450067 | 0.1637062 |12
28,548,742- 42,061,800~ 18,961,039 0.2590473 | 0.931001 0.6022006 0.8240735 |13
122,566,649  |42,061,800-| 18,961,039- | -2.03342 |-1.953339| 0.0210051 | 0.0253897 |14
32,564,667- 42,061,800- 18,961,039- 0.5049498 |0.5973075| 0.6932029 0.724849 |15
62,040,825 42,061,800- 18,961,039- -1.475071 |0.0001739 | 0.0700968 0.5000694 |16
69,978,088 42,061,800- 18,961,039- -0.950422 | -1.582277| 0.1709488 0.0567932 (17
33,619,315 42,061,800~ 18,961,039 0.76993 0.0651163 | 0.7793293 0.5259593 |18
63,178,330  |42,061,800-| 18,961,039~ | -0.704421 |-1.769371| 0.2405853 | 0.038416 |19
44,559,339- 42,061,800~ 18,961,039 0.4475993 [ 1.3571254| 0.6727788 0.9126293 (20
10,534,206 42,061,800- 18,961,039- 0.1637873 [0.1922372| 0.5650507 0.5762218 |21
44,088,415~ 42,061,800- 18,961,039- 0.7328116 |0.6995946| 0.7681633 0.7579097 |22
71,817,515- 42,061,800- 18,961,039- 1.5459821 [0.3581409| 0.9389456 0.6398811 |23
(v)



https://www.treasury.gov/resource-center/data-chart-center/interest-rates/Pages/TextView.aspx?data=yieldYear&year=2017
https://www.treasury.gov/resource-center/data-chart-center/interest-rates/Pages/TextView.aspx?data=yieldYear&year=2017
https://www.treasury.gov/resource-center/data-chart-center/interest-rates/Pages/TextView.aspx?data=yieldYear&year=2018
https://www.treasury.gov/resource-center/data-chart-center/interest-rates/Pages/TextView.aspx?data=yieldYear&year=2018
http://blog.issfb.com/2015/08/Static-or-strategies-is-to-create-a-portfolio-of-active-bonds.html
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32,317,663 42,061,800-| 18,961,039~ -0.777236 |0.0197392| 0.2185098 0.5078743 |24
74,625,353~ 42,061,800-| 18,961,039- 1.5912858 |0.4057271 | 0.9442274 0.6575284 |25
6,327,040 42,061,800-| 18,961,039- 0.017756 |-0.373075| 0.5070833 0.3545463 |26
11,620,490~ 42,061,800-| 18,961,039- 0.5939751 | -0.70477 | 0.7237356 0.2404767 |27
50,026,230- 42,061,800-| 18,961,039- 1.2481769 |-0.130496 | 0.8940169 0.448087 |28
70,526,731 42,061,800-| 18,961,039~ -1.491213 | -0.411561| 0.0679528 0.3403307 |29
76,097,987 42,061,800-| 18,961,039- -1.244702 | -1.25223 | 0.1066207 0.105243 |30
13,862,881- 42,061,800-| 18,961,039- 0.1930139 |0.3029563| 0.576526 0.6190384 |31
24,826,950~ 42,061,800-| 18,961,039- 1.1584537 |-1.260464 | 0.8766605 0.1037511 |32
26,047,049~ 42,061,800-| 18,961,039- 0.2210836 |0.8832783| 0.5874863 0.8114571 |33
3,482,698~ 42,061,800-| 18,961,039~ 0.8739207 |-1.754966 | 0.8089193 0.0396326 |34
29,313,013~ 42,061,800-| 18,961,039- 0.906472 |-0.464892| 0.817657 0.3210045 |35
26,935,305~ 42,061,800-| 18,961,039~ 0.8621334 |-0.491934| 0.8056929 0.3113831 |36
3,506,398 42,061,800-| 18,961,039- -0.336014 |0.5604618 | 0.3684303 0.7124177 |37
13,653,656 42,061,800-| 18,961,039- -0.886527 |1.2465168 | 0.1876669 0.8937126 |38
103,796,095 42,061,800-| 18,961,039- -1.472066 |-2.208652| 0.0705015 0.0135994 |39
51,767,867 42,061,800-| 18,961,039- -1.177841 |-0.117386 0.11943 0.4532772 |40
13,538,380- 42,061,800-| 18,961,039~ -0.273575 |1.3208897| 0.3922056 0.9067309 |41
10,839,712~ 42,061,800-| 18,961,039- 0.0949033 |0.3611568 | 0.5378042 0.6410089 |42
36,946,423~ 42,061,800-| 18,961,039- 0.2174192 |1.4662372| 0.5860592 0.9287082 |43
73,379,061~ 42,061,800-| 18,961,039- 1.8800827 | -0.300648 | 0.9699516 0.3818414 |44
42,519,642~ 42,061,800-| 18,961,039- 0.4219631 |1.3064217| 0.663474 0.9042954 |45
15,930,400~ 42,061,800-| 18,961,039~ -0.225984 |1.3414714| 0.4106069 0.9101163 |46
10,675,353~ 42,061,800-| 18,961,039- 0.0475767 |0.4574745| 0.5189732 0.676335 |47
22,496,955~ 42,061,800-| 18,961,039~ 0.6706666 | -0.301275| 0.7487835 0.3816024 |48
29,514,864~ 42,061,800-| 18,961,039- -0.072198 [1.7167639 | 0.4712223 0.9569888 |49
41,650,709~ 42,061,800-| 18,961,039- 0.5782638 |0.9138682| 0.718457 0.8196069 |50
29,452,951 42,061,800-| 18,961,039- -0.764632 |0.1428631 | 0.2222455 0.5568008 |51
41,561,420 42,061,800-| 18,961,039- -1.079021 [0.2016845| 0.1402892 0.5799183 |52
91,179,450~ 42,061,800-| 18,961,039~ 2.3894802 |-0.491871| 0.9915639 0.3114052 |53
53,541,673 42,061,800-| 18,961,039- -1.519287 |0.5465034 | 0.0643451 0.70764 54
32,594,103 42,061,800-| 18,961,039- -0.868932 | 0.208572 | 0.1924422 0.5826088 |55
1,187,014- 42,061,800-| 18,961,039- 0.5082818 |-1.064933 | 0.6943721 0.1434531 |56
38,677,486 42,061,800-| 18,961,039- -0.986799 |0.1492028 | 0.1618707 0.5593032 |57
19,393,640 42,061,800-| 18,961,039~ -0.154508 |-0.680066| 0.4386046 0.2482314 |58
18,751,478~ 42,061,800-| 18,961,039- -0.925385 |3.0417556| 0.1773828 0.998824 |59
63,670,936- 42,061,800-| 18,961,039~ 0.7289135 |1.7410186 | 0.7669727 0.9591598 |60
48,322,663~ 42,061,800-| 18,961,039- 1.6487623 |-1.108971 | 0.9504018 0.1337213 |61
36,171,905 42,061,800-| 18,961,039- -0.47758 |-0.848267| 0.3164745 0.1981448 |62
13,790,778~ 42,061,800-| 18,961,039- 0.427831 |-0.221748 | 0.6656129 0.4122552 |63
81,159,232 42,061,800-| 18,961,039- -1.250271 |-1.506804 | 0.1056002 0.0659304 |64
41,173,654 42,061,800-| 18,961,039~ -0.195836 |-1.737058 | 0.4223691 0.0411885 |65
22,916,207 42,061,800-| 18,961,039- -0.176731 | -0.816547| 0.4298599 0.2070936 |66
96,947,789~ 42,061,800-| 18,961,039- 1.7033519 |1.3344069 | 0.9557489 0.9089647 |67
28,217,739~ 42,061,800-| 18,961,039- 0.4229742 | 0.5499004 | 0.663843 0.7088062 |68
63,814,360 42,061,800-| 18,961,039- -1.635359 |0.2622105| 0.0509869 0.6034204 |69
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87,225,503~ 42,061,800-| 18,961,039~ 2.0275728 |0.1024279| 0.9786981 0.5407915 |70
8,092,878~ 42,061,800-| 18,961,039- 0.7092126 | -1.14645 | 0.7609037 0.1258045 |71
19,305,942- 42,061,800-| 18,961,039- -0.086431 |1.2099218 | 0.465562 0.8868456 |72
57,030,423~ 42,061,800-| 18,961,039- 1.4655958 |-0.243403 | 0.9286208 0.4038466 |73
20,791,144~ 42,061,800-| 18,961,039- 0.4224231 |0.1594463 | 0.6636419 0.5633414 |74
9,563,466 42,061,800-| 18,961,039~ -0.356927 |0.2874068 | 0.3605732 0.6130996 |75
72,958,059 42,061,800-| 18,961,039- -2.063762 |0.7303134| 0.0195201 0.7674007 |76
82,558,932~ 42,061,800-| 18,961,039- 1.5481426 |0.9198476| 0.939206 0.8211738 |77
77,652,136 42,061,800-| 18,961,039- -1.733725 |-0.249381| 0.0414834 0.4015329 |78
50,047,303- 42,061,800-| 18,961,039- 0.8042411 |0.8554106 | 0.7893711 0.8038381 |79
6,370,065- 42,061,800-| 18,961,039~ -0.176421 |0.7273157| 0.4299815 0.7664837 |80
12,632,211 42,061,800-| 18,961,039- -0.77931 |1.0625461| 0.2178985 0.8560061 |81
38,393,438~ 42,061,800-| 18,961,039~ 0.6147945 | 0.6610436| 0.7306548 0.7457078 |82
57,669,665 42,061,800-| 18,961,039- -0.48657 | -1.96211 0.3132814 0.0248749 |83
32,064,638 42,061,800-| 18,961,039- -0.265081 |-1.103045| 0.3954737 0.1350039 |84
14,594,478 42,061,800-| 18,961,039- 0.0025489 |-0.775363 | 0.5010169 0.2190626 |85
1,163,204 42,061,800-| 18,961,039- -0.256301 [0.5072136| 0.398859 0.6939975 |86
66,861,663 42,061,800-| 18,961,039~ -1.562507 |-0.060113 | 0.0590843 0.476033 |87
4,119,922~ 42,061,800-| 18,961,039- -0.222414 | 0.7106704 | 0.4119959 0.7613557 |88
23,347,242 42,061,800-| 18,961,039- 0.0934995 | -1.43874 | 0.5372466 0.0751121 |89
52,831,095 42,061,800-| 18,961,039- -1.134556 |-0.269481| 0.1282807 0.3937799 |90
47,369,095 42,061,800-| 18,961,039- -0.184193 | -2.089632| 0.426931 0.0183254 |91
90,921,867- 42,061,800-| 18,961,039~ 1.8989366 |0.5827306| 0.9712136 0.7199627 |92
30,609,539~ 42,061,800-| 18,961,039- 0.3994586 |0.7282085| 0.6552223 0.766757 |93
68,907,101~ 42,061,800-| 18,961,039~ 1.2212232 | 0.9250683 | 0.8889992 0.8225348 |94
41,456,329~ 42,061,800-| 18,961,039- 0.9311751 |0.1207438 | 0.8241185 0.548053 |95
38,939,662 42,061,800-| 18,961,039- -0.664166 |-0.580329| 0.253292 0.2808464 |96
56,180,095 42,061,800-| 18,961,039- -0.781894 |-1.228426| 0.2171385 0.1096435 |97
65,852,512 42,061,800-| 18,961,039- -1.477758 | -0.194891 | 0.0697363 0.422739 |98
43,795,421~ 42,061,800-| 18,961,039~ 1.2785197 | -0.526417| 0.8994669 0.2992992 |99
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