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(4) AA =3 A H e EFGE

)3 ol 3 d =] =3 o] A=A =] 5 o] o S g |
D Z7123 A7 @A 253 dExA1 e &4 o Fel digh g2 =3 25y
<AIB5(R) 71>
9l were)
Ikl
He! e
=
7= e ESTE= &
zzol EES s+ ste 22
CEN JIEH tolel JIEH
sy A 28
=EIE
o U EAET e
16.802|  350.965| 457,962 103,973 19,421| 1.611,182 77,542 87,840 48,817| 2,757,702| 2,774,504
GIXIZD HEMR
MU AT
- 217 728 - - 678 - 30 676 2,329 2,329
e e
eNE s - 485 3,727 - - 41,365 5.324 25 1,459 52,385 52,385
& 30 16.802|  351.667| 462,417 103,973 19,421 1,653,225 82,866 87,895 50,952| 2,812,416| 2,829,218
Hesga ) (107) (1,976) @) (13| (17.275) (3.005) (81) (1.158)|  (23,618)  (23,620)
8 16,800  351.560|  460,441| 103,970 19.408( 1,635,950 79,861 87.814 49,794| 2,788.798| 2,805,598
<A54CD) 71>
9l wore)
Ik
JHel ol
=L
e =L T8 5]
32| =4 s4 e 22
CEN JlEk oiolel JIEH
soew w[ =
SEIH
ol U EAE e
105,575| 206,390 388,942 86.243 9.392| 1,438.441 48,119 87.795 47,559| 2,312,881 2,418,456
GIXIZD HEMR
MU SA T
- 369 2,907 - - 5,957 - - 576 9.809 9.809
e HEyz
SuE HENRA - 328 3,150 - - 29,298 9,730 40 1,144 43,690 43,690
& 20 105.575|  207.087| 394,999 86.243 9.392| 1,473,696 57,849 87.835 49,279| 2.366.380| 2,471,955
Hesga (18) (118) (2,087) (10) (16)|  (11.968) (1,443) @77 (1,005  (16,924)  (16,942)
8 I 105557 206,969 392,912 86,233 9.376| 1,461,728 56,406 87,558 48,274| 2,349,456| 2,455,013
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<AI55(F)7]>

nEl]
JHel el
-
= o8 F=HE =l
zzo =4 =4 3 A
S pI[=" ool JIE
=oros 7 ==
ST
=2 1. 22 16,802 167,081 176,250 103,973 17,801 709,600 61,821 60,712 13,335| 1.310,573| 1,327,375
sz 2 28 -|  183.884| 281,712 - 1620 901,582 15,721 27,128 35,482 1.447.129| 1,447,129
PN 16,802  350,965|  457,.962| 103,973 19,421| 1.611,182 77,542 87,840 48,817| 2.757,702| 2,774,504
Hezgsz @) (37) (425) ®) (13) (6.114) (3,005) (72) (469)|  (10.138)|  (10,140)
g i 16,800 350,928  457,537| 103,970 19,408| 1,605,068 74,537 87,768 48,348| 2,747,564| 2,764,364
S0l o8t Mg E
1,092  328,964| 266,588 - 2.875| 1,078,899 24,458 36,975 3| 1.738.762| 1,739,854
225D
<A54CA) 71>
(E+9): worgl)
nEl]
JHel bl
-
= = F=HE =l
zzo = =4 el A
S pI[=" ool JIE
=oros 7 ==
ST
=2 1. 22 105,575 88,218| 140,502 86,243 7592 585,954 32,162 55,801 12,615| 1,009,087 1,114,662
sZ:2 828 -|  11si72| 248,440 - 1,800 852,487 15,957 31,994 34,944| 1,303,794| 1,303,794
PN 105575  206,390| 388,942 86,243 9.392| 1,438,441 48,119 87,795 47,559| 2.312.881| 2,418,456
Hesga (18) (45) (402) (10) (16) (8.962) (1,366) (258) @r2)|  (11.531)|  (11,549)
& 105,557  206,345| 388,540 86,233 9.376| 1,429,479 46,753 87,537 47.087| 2.301,350| 2,408,907
S0 o8t Mg E
2,702| 193,757 228,194 - 750| 919,797 8,465 33,928 19| 1,384.910| 1,387,612
225
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4) F71E A A S8 dEAEY 8 WSS vhe sy

<AIS5(F) 71>
(ErS): worel)
o
Hel g
=<Cl
Ea = =g 28]
zzo =4 CFS e 2
CEN, J1E ol JIE
LIS Jlel a8
EEIVES
EAE HEHR - 485 3.727 - - 41,365 5,324 25 1,459 52,385 52,385
V= - (70) (1,548) - -1 (1,129 - © (s87)|  (18.337)| (13,337
8 - 415 2179 - - 30,242 5,324 16 872 39,048 39,048
S0 o3 AESlE
- 364 1,208 - - 34,636 5,324 8 2 41,542 41,542
EE
<A54C) 71>
(EHSl: o)
bl
IHel Jlel
<C
2= o ESIES &2
zzol2 A s = A
CE JIEf ool JIEH
soes pIL= 28
Cltﬁu.lé
aaE BN - 328 3,150 - - 29,298 9,730 40 1,144 43,690 43,690
Hezga - (73) (1,672) - - (2,607) 77) (19) (403) (4.851) (4.851)
& - 255 1,478 - - 26,691 9,653 21 741 38,839 38,839
g0 o3 AESlE
- 226 862 - - 24,661 9,044 40 3 34,836 34,836
A2AED
= 7
(5) AE&5aE 74 g
5 0 = M= L=t A ) KeR
F71E A7 dA =t swe At T AT dY] AEswd 7 e e 2
2~
HH
(Ct<]: BHOrR)
- = XI55(EH) | XI54(&)I|
AAA 369,256 463,160
AA- to AA+ 90,479 80,562
A-to A+ 40,617 50,262
BBB- to BBB+ 20,089 -
g A 520,441 593,984
= - O =] o= = = 2=
7L A7 AR AAAA T HA3 AFSd 5 S8 A 4t}
= = AR o 2
(6) B7IE} A7) dx) G Aoz HE53 A4k glesyT.
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AR B a8Ee A9 4 = =g
<A55(F) 71>
&= o= =3 2]
15,026 1,635 - - 4 16,800
812,001 - - - - 812,001
351,560 - - - - 351,560
460,441 - - - - 460,441
103,970 - - - - 103,970
1,819,403 100 1,556 996 923 1,823,033
19,408 - - - - 19,408
1,632,450 100 1,556 866 923 1,635,950
79,861 - - - - 79,861
87,684 - - 130 - 87,814
49,794 - - - - 49,794
2,800,194 1,735 1,556 996 927 2,805,598
<MHEIts=28X
520,441 - - - - 520,441
9,992 - - - - 9,992
3,330,627 1,735 1,556 996 927 3,336,031
<A54(H)71>
st= 0= == A
103,954 1,456 - - 5 105,557
599,881 - - - - 599,881
FHESSNMEEUS 206,969 - - - - 206,969
392,912 - - - - 392,912
86,233 - - - - 86,233
1,610,612 530 635 734 2,454 1,615,068
6,287 - 635 - 2,454 9,376
1,460,361 530 - 734 - 1,461,728
56,406 - - - - 56,406
87,558 - - - - 87,558
48,274 - - - - 48,274
2,448,954 1,986 635 734 2,459 2,455,013
593,984 - - - - 593,984
3,042,938 1,986 635 734 2,459 3,048,997
S esg2, SN OICIHER LI (222 s =x2Z UL
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(8) 418 74 W

71D A7E A4 B 5840Ee] AgdE 7 92 vy gF5U
<AI55(F)7]>
(ErSl: ok
28 % S0 % Ssaell ¥ ot gl
S O] MZ= A48 J| Ek el D24 SHA
253 Y A A A HIA S =AlEo]
<OHXI2 L UEHAEA>
28 16,800 - - - - - - - 16,800
JHel - - - - - - - 812,001 812,001
FHERSUEEUS - - - - - - - 351,560 351,560
J|E} - - - - - - - 460,441 460,441
HE/BII|H/FL28 86,973 - - - - - 16,997 - 103,970
ol 47,682 178,549 379,965 292,610 132,516 337,832 453,879 - 1,823,033
g - 9,994 7,796 - - - 1,618 - 19,408
sS40l 256 168,131 371,368 240,375 121,864 337,056 396,900 - 1,635,950
S+28 11,605 - - 46,640 10,438 - 11,178 - 79,861
J|E} 35,821 424 801 5,595 214 776 44,183 - 87,814
IETHA 69 1,004 3,534 875 2,380 2,940 4,500 34,492 49,794
| 151,524 179,553 383,499 293,485 134,896 340,772 475,376 846,493 2,805,598
<IHEItsSSAHE>
HEsA 293,349 - - 20,336 - - 206,756 - 520,441
<BDIE RIS XHa>
HesA 9,992 - - - - - - - 9,992
& A 454,865 179,553 383,499 313,821 134,896 340,772 682,132 846,493 3,336,031
<AB54(H)7]>
(EH<: oL
=28 2 =i =1} SSar & =gr o
O] HZ= A4 J| Ef ol n2H SHA
i BN A AHIAY SAlES
<OIT2 % OEHR>
=23 105,557 - - - - - - - 105,557
Hel - - - - - - - 599,881 599,881
FHeRsMERUE - - - - - - - 206,969 206,969
JIEH - - - - - - - 392,912 392,912
y2/2E)IB/5LeY 69,243 - - - - - 16,990 - 86,233
ol 17,100 137,900 345,811 223,042 133,510 292,221 465,484 - 1,615,068
g - 3,089 4,495 - - - 1,792 - 9,376
sS40l 370 134,398 340,487 185,258 103,900 291,603 405,712 - 1,461,728
S+28 4,904 - - 32,188 8,715 - 10,599 - 56,406
J|E} 11,826 413 829 5,596 20,895 618 47,381 - 87,558
IETHA 60 828 3,225 842 2,466 2,603 4,197 34,053 48,274
| 191,960 138,728 349,036 223,884 135,976 294,824 486,671 633,934 2,455,013
<IHEItsSSAHE>
HEsA 473,047 - - 19,563 - - 101,374 - 593,984
g A 665,007 138,728 349,036 243,447 135,976 294,824 588,045 633,934 3,048,997
" Aie DA LSS 22, SRR, 010 HERUHIR(22)S JI2s =& 2040
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4-2. N9

A2 =8, 77 &85 T3 2 A7 e Moz e HAT Qe &4 9
u)gtlt}, Efoly E XM (Trading Position)S &2, 57} 88 S #8% 939
Ho] 9la1, sl Ego]lY EAHA(Non-trading Position)< -5 89 ol =S5 o]

Utk 222 A48 = AP E Edold XA
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© 2 VaR(Value at Risk)7} t 324 o], A|47d3k9] W -gof upg} WAy 9l ZhAj) 4]
o= A Aol g FA AR SAHAE T

T

r0 o I O ' o >
ol |m oy

g

o3
do
ul

e
)
=
r )
b
ol
2

EEEEPEREEEE PO DO E R
HEAA 5 A V)5S SRS, Bl aAu A 2EYA L Us] B
491 41491992 2 Middle Office 71%5-& +A5t31 1

ofN 4> r2
oo o iy
~|

mr
L
In)

g weel /B AR O A% HhEAt 5L 9
AU el A s AT, LA D LARDE S8 st
Jor, g aadde $aRAGE BPgon ¢

A8 2w mAne Qo] 47140 nysta Y5y

of, 0
1o

¢

lzl

ﬂw

i Mo rot >

M o2

oo b

5y >,
ol jg
o r

-

Ir
>,
ol
2

ol jail

AP o g2 A A ALY (BIS)ol| A A A8 BIS 2412 48
o AAZ A At A I P EAFRE FHE
Stress TestE W asto] HAA|stal glom, o] & Faf AZAA e
1M Q] o2 A HEF stal lFY T

N ool Qg

ox Ny
=)
o, Mo

N
b 2o
>
=1
H:I
L

o:
>,

>
>,
o

g (= AEDE A3 o] el %147}@%*337P334§ E= Bt el = e [
Hell that AE R Hfﬂ ﬁ7} oo s, faaved sl 4
A, FAFE A gke ek % e eAAA S A sdste] ARl 219
Al 24, HE7L 1 017< akal &y

ko met of 1N
o =~

=
{‘dé’-]%-{]l

2 fo
ot S o Mo

N % S Lo
o
=

o

20 N

AAF A A28 dart.fss.or.kr Page 41



op - " .
fn X B
E AR o
ﬂﬂﬂh;uﬁdﬁﬁa
T hm oo MW E 5%
MLMVIunNrLATﬂ
R R
e B B
leaguvﬁmﬂﬂr]_
ST W™y
LR 9 5
OTB‘%7 O_ EE N
g 2 EE R Y
ﬂ_OI‘_IAA_vHHOJHiMﬂ.AlL
ovn_rmzt o 7s- % T
i =
TAERLT
ﬂBfoﬂi 0

=z
=

)
Fato] At

S}

o

= oL
= H

5 &A1 4%)

of A gkoll o

o]

- RO B )
W%Qmﬁﬂﬁ

T o o < T AR o}

R BB R EF o gy o
B O OF 75 N Z o of ER
TRE
ﬂEo Eoﬂm_x ol zTﬂl%
T oHR R T B o B PR e
W <o o X oF B B oF N

=
=

F 8%

°©

ol

=

M EE

7= A
(VaR)9] W
<A55(F) 71>

OFJ
ol

=
D

ok
0l

Jl

134

ESPN

84

E!
)

210

126

I

= VaR

b

=cl VaR
=

<AB54(H) 7>

oFJ
o)

=X
D

ok
0J

ol
]
Lo
fe)
=
2]
N~
()]
B!
X
(qp]
(@]
S|
50
T
I g
au)
?%

66

Page 42

AAF A A1 228 dart.fss.or.kr



(2) v Edeld A 5291 we

AAN A= H2THE

o
(o
j&{
>{E
Ak
[>
K
s
Ak
Mo

SEEEERESDBLEEEELEE
3} AR B 5 o)A 3 N5e s, 5 97 8 drEuel ) A8, AT
45 AR A 1A 0R AT E Qs U, o 2 e o
el g ase 2R GNARL AL I S LPE 23] ¥ E B
CEEEEEE LD ua% A2 W7hsha wel g

_H
— [Uﬂ,

AALA = ALMAI2=]E Saf 52, walol A4 & thefe AR S o] &8t w9
& 54 2 st 9o, ¢ VaR(Value at Risk), ¥ 8]|EaR(Earning atRisk), 72
H gl s A = ff}*% dste] e RYEA s syt EdStress TestE &3}

of ThFst A7 d3elA =l el v = 'lL &S H7rstaL syt
t}

AR 7F 52 v Edold EA Mo th3t &2 VaR 2 &¢

(Ct|: eHOLRA)

- = XI55()0| XI54(&)D|

22| VaR 10,684 11,440

22l EaR 907 (600)
(3) ¢1g9 ¢
AAXNA = & - AE QI XX A S 25 253 S XXMl 7]Hksle] 3918 S #E] st
JeUL F 233G L9 = A AAE s vHto R B - glAaaE QAR
Aste 55 AAsIY ZF 9 @99 Edold - HEd oY EFoA e 39T S Ay ¢
53 dFU AZ A o] ApF&8 A0 Ao IAXEAMHE HFshe] s 9o
o FHEAe Hag 2 HdHES AAE A 2 A S dE3) 7%’41
T2 ol THEAAE B FUY. T2 v @ (USD), & AstJPY) A= A
a1 glom 7]ef @3t A o v L-g3h}
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(4) o stApAL - H-2 o] F3E WS

71 A7E dA L stAAE - FAj ] T 7 WS v ZEU T
<AS5(F) 71>
25t eharod
= = UsD JPY EUR CNY Other(x) S (k)
<KH&E>
=22 0x3 5,347,298 174,685,342 120,475 1,906,836 719,115 8,775
e 4,827,431 360,608,100 - - - 8,624
JIEtS E RHot - 5,000,000 12 - 43,100 93
KHAEE A 10,174,729 540,293,442 120,487 1,906,836 762,215 17,492
<2IH>
Ol === XH 5,910,278 104,597,895 45,495 166,958 35,293 7,588
X2 H 1,999,689 426,039,000 - - 2,226 6,121
JIEIZ2 B2 1,862,832 7,000,000 - - - 2,112
SIS A 9,772,799 537,636,895 45,495 166,958 37,519 15,821
=HHUAHIE 401,930 2,656,547 74,992 1,739,878 724,696 1,671
gt &= &N 401,930 2,656,547 74,992 1,739,878 724,696 1,671
<A54(A) 71>
2 5} 8 At ot
- = UsD JPY EUR CNY Other(*) 52 (s pr )
<AHAE>
=z 2 X3 4,509,957 151,380,858 59,551 2,666,828 481,375 7,339
M= 4,977,245 363,657,100 - - - 8,906
J|EFS XA - - 11 - 15 -
KHAES A 9,487,202 515,037,958 59,562 2,666,828 481,390 16,245
<2I>
Ol === XH 3,444,720 39,911,489 13,561 972,465 25,683 4,252
X 2 XH 6,205,377 450,000,000 - - - 11,070
JEI282 M 10,000 20,000,000 4,600 - 53,996 275
EE| 9,660,097 509,911,489 18,161 972,465 79,679 15,597
=SS (172,895) 5,126,469 41,401 1,694,363 401,711 648
st = =N (172,895) 5,126,469 41,401 1,694,363 401,711 648
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2) B7193 A7 AR AR St 584 FY AR A% 34 = ve
aeu
<AIS5(F)71>
(S eipral)
HE3A
A= s & oH Ol &b 2t ZHOH («) sdg= s Al ==
A3 39,508 - - 39,508 39,508
22 0xZ |Mx2 121,713 - (4) 121,709 121,713
En | 161,221 - (4) 161,217 161,221
Jb A 814,483 2,521 (2,084) 814,920 815,644
Jl 1,794,517 2,603 (20,352) 1,776,768 1,794,418
CHE=XH A =3 2 JIE AH2UE 42,396 33 (22) 42,407 42,448
AEIE 50,971 (19) (1,158) 49,794 50,978
E | 2,702,367 5,138 (23,616) 2,683,889 2,703,488
BIE RS SXH4t 9,992 - - 9,992 10,397
JIEtS S kHat 42,488 (916) (192) 41,380 41,438
KHEHE A 2,916,068 4,222 (23,812) 2,896,478 2,916,544
LIS =2 829,505 - - 829,505 829,505
IR0 == 2,041,462 - - 2,041,462 2,053,699
Ol === TH AC-HUZEN 33,927 - - 33,927 33,979
Jl Ef 10,109 - - 10,109 10,152
En | 2,915,003 - - 2,915,003 2,927,335
PR N X3 67,110 - - 67,110 67,850
ARTH A 3HALRY 70,000 (95) - 69,905 74,983
JIEtE &R 107,175 (5) - 107,170 107,171
SN E 3,159,288 (100) - 3,159,188 3,177,339
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AEIE 49,297 (18) (1,004) 48,275 49,314
E | 2,278,354 2,897 (16,927) 2,264,324 2,278,596
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A=W =2 732,779 - - 732,779 732,779
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AE= ) = - - 50,978 50,978
E| - - 2,703,488 2,703,488
EIE R3S At - 10,397 - 10,397
IJIEtS & AHat - - 41,438 41,438
INSNE== 161,221 10,397 2,744,926 2,916,544
LIPS U= XH 829,505 - - 829,505
JIet2 0= - - 2,053,699 2,053,699
Ol == TH dodissA - - 33,979 33,979
Jl Ef - - 10,152 10,152
E| 829,505 - 2,097,830 2,927,335
X 2 Th = - - 67,850 67,850
AHIH 2 S AH - 74,983 - 74,983
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8. =4+

(1) =Ade] aAd 4 e
F7IE A7) AA A aAE A WYL et 2Eyh

I )21 HI54(&)D]
2 Bt 793,179 594,060
_ - 15,372 4,221

A=

JIEt 5,932 6,084
2 814,483 604,371
AN = 1,417,433 1,287,579
INE=PA = 373,156 286,471
JIEU= INE= =SB DN E=1= 92 179
JIEt 3,836 4,568
2 1,794,517 1,578,797
AN = 12,491 17,178
23 Z J|EIRZUHE |(AMEXNS 29,905 28,711
2 42,396 45,889
AEIE 50,971 49,297
HEA SAH 2,702,367 2,278,354
SMIXI &I X3 (55) (62)
Ol =20 S 5,193 2,959
HEsdas UH2d s S 2,707,505 2,281,251
HEsE3 (23,616) (16,927)
HEsSYa 2= HEMA SH 2,683,889 2,264,324
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11. g Apat
(D) B3 A7 94 fFgAke] W& vsa 25y

<AS5(F) 7>

2 = F =20t 24 b2t 3 o Zego

By 18,682 - 18,682

2 2 10,697 (3,254) 7,443

JIELSl RE A& 21,435 (11,834) 9,601
8 I 50,814 (15,088) 35,726

<AB54(H) 7>

- = FH=2OL Zote 2= H A FE=SH
£ X 18,682 - 18,682
4= 9,295 (2,753) 6,542
JIELS] = AFA 18,521 (9,913) 8,608
g A 46,498 (12,666) 33,832
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12. F-F ARk
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<AS5(F) 7>

oFJ
o)

=
D

ok
0J

=
o

o
ij 3

S

KO

7,290
2,087
9,377

(744)
(744)

ofJ
ulr
RE

7,290
2,831
10,121

I

& Xl

0

<AB54(H) 7>

oFJ
o)

=X
D

ok
0J

=

ro
I+

KO

7,290
2,207

9,497

(624)
(624)
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14. 7] EpAR2E

g} 479 A4 JEES At D vlEAte] ol & T BT
(S| BHoLA)
- = XI55() 21 XI54(&)I|
252 9,919 9,867
Ol=2 1,126 200
Ol =< 11,895 12,973
SIBEE T Ol =L =280 19,332 26,678
DIONE=1= 216 157
SAIXIE IR 2 (916) (482)
=43 (192) (88)
A | 41,380 49,305
rak=1slk=1 1,078 758
JIEFRF & SN, 319 229
2 A 1,397 987
g Al 42,777 50,292
15, S A B A4
o]tz A7) @A HRAFE o] Wl vt g
(SHSi: iore)
- = SE2HSH HI55() 21 HI54(&)I| Hl 1)
27,197 27,121|e 22X 22
HEdts st 20,530 20,310|er2Ld ===
=& Atat 15,450 13,2112 MelA3a
Alst2e 20,090 20,M17|13dX et 8T E=EE
g Al 83,267 81,059
9w} A% A A3 QAR A ] ARl 3 FRaA) e D AHEA T s
o g gl
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16. o 4=5-A

F7IE A7 A o5 2

4 = MI55(E) 71 HI54(&) D]
o032 824,721 729,352
7= 0= Qet0l=3 4,784 3,427
E 829,505 732,779
o0l 2,038,658 1,836,452
J| et 0l == TH 2303 2,804 825
En | 2,041,462 1,837,277
LEHU=ZEAM 33,927 45,405
JlEt 10,109 13,073
g Al 2,915,003 2,628,534
17. ZF4 A
o1t Aol Bl AR S5 e e e 2
&h)J| M54(&)I
o= S Ol XH& (%) So
=] ESPN

a5 sr2xte 32 34,862 1.00 1.00 21,395
fo1D JIELXE 3 26,127| 3.57 0.00 30,929
En| 60,989 52,324
2| SHEHA Xt 3] - - -
2|3t 23X 3 4,964 1.27 1.08 9,798
X2 JIELXE 3 1,154 1.50 1.11 1,272
En 6,121 11,070
2 Al 67,110 63,394
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