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Commodity risk FX risk Interest rate+Credit spread+Equity+Default risk Total

Median 30.4 88.2 37.2 83.0

Mean 90.2 115.1 111.6 103.0

Upper quartile 204.7 180.8 191.1 196.4

Lower quartile -84.2 4.5 -9.7 14.4

StDev 229.5 177.6 173.4 122.0

Number of banks 4 7 9 12
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