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VaR 風險值 17,636,857 15,360,964 13,962,207 12,557,598 11,875,731 10,490,422

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

市場風險 297,232,428 312,067,983 324,024,706 329,151,500 331,847,595 307,466,909

信用風險 348,407,890 356,786,523 301,622,357 286,879,348 385,806,431 377,998,299

作業風險 189,066,253 189,066,253 189,066,253 192,260,455 192,260,455 192,260,455

經營風險合計 834,706,571 857,920,759 814,713,316 808,291,303 909,914,481 877,725,663
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