
㋲⡙倞荩䍤 ⯋
剢⟨ 1剢 2剢 3剢 4剢 5剢 6剢 7剢 8剢 9剢 10剢 11剢 12剢

VaR 風險值 20,003,477 27,017,406 22,069,118 27,100,116 41,172,319 36,703,809 27,192,737 18,805,028 18,427,088

㋲⡙倞荩䍤 ⯋
剢⟨ 1剢 2剢 3剢 4剢 5剢 6剢 7剢 8剢 9剢 10剢 11剢 12剢

市場風險 276,737,060 313,347,777 335,775,499 347,883,528 284,024,719 327,855,621 285,875,146 280,790,495 289,514,095

信用風險 488,339,409 555,682,271 477,678,826 626,056,006 529,794,640 617,551,398 513,803,550 395,128,326 428,877,090

作業風險 113,202,355 113,202,355 113,202,355 131,483,625 131,483,625 131,483,625 131,483,625 131,483,625 131,483,625

經營風險合計 878,278,824 982,232,403 926,656,680 1,105,423,159 945,302,984 1,076,890,644 931,162,321 807,402,446 849,874,810

荩ꋓ竸ざ阮ⵚ VaR 괐ꦖ⧩莅竤斊괐ꦖ秉殹ꆄ겙
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