
 
1 2 3 4 5 6 7 8 9 10 11 12

VaR 風險值 20,934,420 15,407,311 40,384,883 32,698,063 20,401,778 17,090,729 12,904,987 20,350,886 14,522,805

 
1 2 3 4 5 6 7 8 9 10 11 12

市場風險 244,078,210 258,823,226 223,251,945 241,888,433 257,292,602 279,076,105 268,901,109 281,102,160 271,775,379

信用風險 469,032,128 395,548,417 301,525,755 368,832,184 269,758,846 326,024,049 318,585,035 356,042,207 255,007,773

作業風險 102,974,026 102,974,026 102,974,026 113,202,355 113,202,355 113,202,355 113,202,355 113,202,355 113,202,355

經營風險合計 816,084,364 757,345,669 627,751,726 723,922,972 640,253,803 718,302,509 700,688,499 750,346,722 639,985,507
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