
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 10,139,019 17,777,513 19,985,334 18,311,825 22,147,099 22,424,201

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 260,440,570 279,742,913 281,328,973 278,842,247 287,255,850 276,857,677

信用風險 403,366,097 513,824,363 378,341,157 335,090,152 346,553,730 372,310,571

作業風險 131,483,625 131,483,625 131,483,625 189,066,253 189,066,253 189,066,253

經營風險合計 795,290,292 925,050,901 791,153,755 802,998,652 822,875,833 838,234,501
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