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Gaussian-Bernoulli restricted Boltzmann machine (23 % SE) 353818

Mean-field approximation for Gaussian-Bernoulli restricted Boltzmann machine

ST E =
Chako Takahashi

1 FLC®IC

W@ E (deep learning) D¥Y; [1] T, Z I 10 AkAH
ZISHEED WA E B PRELTETWS, EEFEI
HH¥H (pretraining) ZEHAMIKEE LTH Y, FaiFEHIcs
WTIHEIBR ALY = < & (restricted Boltzmann machine;
RBM) 1244 5282 e 725 [1. RBM A EZKOM &
RNAROED 2 BPro5RE2RLVYIVYIVYTHY, @E
@ RBM TRRAIRER & BNEHILICHBERE LTERES
N5, UL, HHLEEFRLELR Y, EHNICET —X
BT ULHHEBTRIR ERETHIHEALHD. TIT
ARER (P ELZFGEEIC L > TRENER) %2 EiEERUC
L7 RBM T&% % Gaussian-Bernoulli RBM (GBRBM) »3%
9% [3, 4, 5. GBRBM RO T — X 25 2 L DT
&% RBM TH b, GBRBM % 7 — X & IZiE#\\ 7= Gaussian-
Bernoulli DBM (GBDBM) 5% E¥EET NV HIREINT
W3 [2]. GBDBM I&EE ALY 7 <Y (deep Boltzmann
machine; DBM) [6, 7] D—fETH D, EfEEDOT — X 2K
LHERINFEEFZEET VL RoTWVS.

TERINEEFH €TV RBM ETOHRPFE DT TIRFE
Y5l (mean-field approximation) [8] & FEIXHL 5 #iEH 1%
HROELEHRE T VT XLRFHENTWS[9,6,7,2]. L
T2id o T, FIGHELOMEREE BN - EEIIZTENS Z L
HREFEMRCBVTREEERLDE R >T WS, KX T
iZ GBRBM IZX§ & 85 U DMgE 2 R 6 Z L 2 H &
$%. GBRBM IZX9 %50 U R E < 21T 2 FEHD
FEREZ 605, —DHIEETOMEREKE T hZTNHEHN
IZHSE & UTIEMS 2 & 5 ik SIkTH L. Fhthl
AN, —EOMERARE AL L DR U ARSI
UCTTFEEER 2 AT 2 FELEAONS. KX TIEIH
5 2 MEOVEEHEEE Z N T8l L, W& 2 RN AL
RE I S LR 5.

2 i TARMXOEMET N L 745 GBRBM 2E#HL, %<
3 iz BT GBRBM 12395 2 fRAHO R0 2 E i §
5. 4 HiCIHETAICEL U2 2 OSSR El O MERE % 2%
FOR A & HIR U, 5 8 CIIBUESEER 2 I\ Tl 2 € S IIC
s 5. 6HIIIARXDELOTH D.

* B RZE KRG T #1528 CREST, JST (Yamagata University)
T UB KK E BB T2 %R CREST, JST (Yamagata University)
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hidden
hj € {+1,-1}

visible
v; € (—00, +00)

1 582 2757 kicEHINS GBRBM. FEMA
tiET, EEPENETHS.

2 Gaussian-Bernoulli restricted Boltzmann machine

GBRBM i, M1 IZRT LI REE 2T 7 LICEERS
NBMERNFHETINTH L. FEIETHERDO AL SR
N3EEV T, LEERNEROAD»SHBEIhIRNE
HT®Hd. VeHBENETLALBERENED ) — NFESD
FETHL. AHEH v={v; € (—00,00) |i € V} IZALT
TR EEHEEEST SNDZERTH D, k& S fEREA
BThb. £, BN h={h;c{+1,-1}|jc H} ZA
7 — & SIFEEEMEAT SN WY AT LAONHABMTH
D, 2fli% & HEEERERTHS. GBRBM O 3L ¥—H
BIEMD &S IcEH TIN5 [5).

i — bi)? ij
E('l)7h|0) Z:Z%—ZZ%UJU—ZCJ}LJ'

ieV i€V jEH jeH
(1)

ZIZT,b={h|ieVite={y|jeHFENhT
NHPREHERBNEBUIH T ENLTANRTA—=XTHY,
w={w; |i€V,je H} FAUREHLRBNEHHEDOKE S
FTA—RTHD. o={0; |1 €V} IFAHELDHHIZEET
BENRIA=RELES>TWVWE, TNOEDETANRTIA—-REFL
DTOTERTILLTS. XN(1) DI AF—FHEHVT,
GBRBM %

P(v,h|0):= exp (— E(v,h | 0)) (2)

1
Z(0)
DEIBRBVY T UAADORTRIND. Z(0) 13HMELER
(DB ELITEENEZ b HD) THY

2(0) = /jc S exp (- B(w,h | 6))dv
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DESIZEHEINT VS, \.\,'Cf Ddv & v 12T 3
%%ﬁﬁ%%bf%@,zhih@?%&%f@@&ébﬁ_
My 22EMERLTVS

X (2) TBVT, ﬁﬁ@%%%@tu#% DESFHDE
DEMNEFHEZENTNIRD LS 1272 5.

P(v | h,0)= H./\/'vl|b +Z w” J,z (3)
eV
P(h|v,0) = 2L {(e + Xiev wigvi) b} @

2cosh (¢; + 3,y wijvi)
ZZT, N | p,o0?) iXFE p, 28 o? O 1 IRGTH Y A5Hi%
FZLTWa. XNB) 2R Q) IHADOEOERDMEMREMEE L
THEz6NB e, £5HADEOERNZTNE NG
IZRBEWVWSZeRELTEY, ZOMWEIREMAESITEE
X 5. GBRBM & 2 27 7fEEDOENTFTZIDLH>D
BT DM EHNIEEE D, R (3) &R 4) BENLTH
HIARHENNVIX—A 3L ->TED, ZhhH GBRBM
DHBOHEL 72> TN 5.

GBRBM O wJf{ZA# DHIAHE (v;) & RNEBOHIRHE (h;)
XENZTN

/ Zvl (v,h | 0)d (5)
/ Xﬁpvhw) (6)

ZEhEoNDG, EETFTIVETOHRPFHIIBEVWTIRIN
S OMRHEETENIEFICEE L5, LELAENS, ZhoD
HIFREE R — N OB U TR NS 351 5&
BEBKELUTUE S 28, EANLREHIZE W CEEN LK
M B2 2 AT E R L 2 KX B2 DIIE L A A ATRETH 5.
Z 2T, FEE LIS »OEMKEIEFEERAT LI L &R
L. EREHREFEORENLE DD — DI EEGELTH
5. UToHiTld GBRBM 213 2 SFHEHE MU DWW T R
LTwK.

3 GBRBM IIX49 % 151558

YRR O FEAR IR Tt S WX LA D & 5 728433 (vari—
ational approximation) TH 5. £3, 2 TOMWREHIZIDWV
THE DRI NIZE (DF D, ETOHERERYN %uuﬂ?’]
ﬁf%éiﬁt%)@?lbﬁﬁ%ﬁ%?é.%bf,m@ﬁ
DRGEHB LT A NRHEOBMOANNY I 54T 5 —
(Kullback-Leibler; KL) f&#E%ED, D KL HEHE % 5N
LTBTA MR TDED A DU TH S &3
5DTH5 8. 20, ETOMRLBIZDOWTHESES
N osHEOHRT, KL EREOREIZEWTH2LHTD
HODFILEWS DZEMAALTHE NI T LITRSD.

AHiTlX, GBRBM X33 2 @0 OFEEHLMIEEE R
5. —DFAHER L BENEROMERIZHN U TEEEE D%
HMAT2HETHY, bold 1 —TRFHEHEM O HE
TH5 (3.1Hi). HIAEHE[9) TERRIBT -2 DHfEET LT
VALZBENWTZO—2HDHFEIZED < EIEE A ERA X
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NTW3. 5 —D20HEIK, BNEBOHIEEIGEM % #

M3 54, D0 A& ATRARENE L ZRNARK

DADIAIIRT B LR TH S (3.2 ). FAkL~=n

et U EEEEL 2 EHT 5 Z 2 k80 L S REFLICH

UCTHFIEMICIZATRETH B4, s ciEsETtE

EZMEIDIFETIVOMEIZAREHKIFTS. GBRBM i

kIR E T VHEED BT T IO =D HOEEEELIENAS

IZEMMEATREL 2o TV 5.

3.1 2SR T B EEEEL
AHiTlE—2HOFEEME, Wb, AR RENER
AR UCEEa il 2 T 2 Aiks 8l T 5. 7
M ERIRD & S IZHET .

Ti(v,h) := Q(v)U(h) (7)
=7, Q) & Uh) ik
= H (i), = H uj(hy) (8)

KEDEHINTVD. ZIT q;(v) EATHRER v; 1275
DAETHY, uj(hy) FENEE h; ONGTH D, FHEELL
DRFEHE, HOHHETH B (2) ® GBRBM LR (7)
DF A M OO KL fEHE

L Tl(’U h)
&mmf[.Zﬂvh ot O
REHL, 20 KL EHE%E Q(v) & U(h) IBIL TH/MES
%. & (9) 1
K1[Q,U] = A1[Q, U] +In Z(6)
CERTEHILNTESL, 22T
AlQ.U= [ D Ti(v.h)E(w. | 0)dw
/ ZTl v,h) In T} (v, h)dv (10)

BERHHIALE—2IHEN, ZOENHET L E—%
INET B Qv) ¥ Uh) 122k (9) ® KL 5% /ML
Q) X U(h) & —53%. & (10) i

FQ,U] = Z/ qi(v;)dw;

eV

—Zzw”/ v;q; (v duZh u;j(h
i€V jeH

- z Cj Zh u] + Z/ qz U4 ln% Uz)dvz
jeH j i€V

+ Z Zu] lnu] (11)
JjEH hj

(v)dw; =1, Zu]

[
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ML LT 050V a RERBIFICE DR (11) % ¢(v)
L ouj(hy) CELUTRMET 3 L, T OMBGME S D BUF O
REE5.

SIS o
eV
exXp { (CJ' + Ziev(wij/af)ﬂi)hﬂ’}
U(h) =
)= 11 =5 o & T oy (g f? )

wz]'Y]: z

(12)

jeH
i / szTl v,h)dv =b; + Z Wiy
jeH

WEDERINTEY, KEOFIIGEL T TORHES v; D
ECPIRE L 2> TWa. i y; 13

q%:/ > hiTi (v, h)dv
NP

Thbh, KEOFIGEM T TORNELL hy OMEUIFHEZ
KLTwd. R (12) 2X (14) itRATBZLeT

v; = tanh (cj + Z e ,uz)

S i

(13)

(14)

(15)

%135,

K (13), & (15) AL L BNEHEB O H 125 LT
YRR R i U 725G O R TH 5. R (13), R
(15) % FRARAECEMEINZ RS Z 22k vk (5), & (6) T
RENTOVWABFHEOELEZBE R TE S, R (13), R
(15) O FEIELL & < DI B EARFHERIE O(V||H|) Td
5. ZZT|V|, |H EENFhAHERE BOEROEBE
£zLTW3
32 BNEHOAREDDHEICHT 5 FH5EE

AHiTIE = OHOVEEEELIE, Wb, FELAkIC &b ATz
BEMBELZBNERO RO FINGEIZNT 5 FEa ek %z
BT 5, MROFBEN L YR (2) © GBRBM 3D & 512
FIENTES.

P(v,h | 0) = P(v| h,0)P(h | 0) (16)

ZIZTPw|h0) R (3) TRINTVWIRENESHTH
5. &7z, P(h|0) ZRENEH A IZHT LML MTHY,

P(h|0)= /OO P(v,h | 6)dv
exp ( Z Bihj + Z wikh; hk) (17)

j<keH
ekINnNs, ZZT
— } : ._E : J Wik
5j =cj+ ﬁwij, Wik 1= T
iev ¢ iev !

ThHY, XA HD Y, oy BRNERDORLRZ2TORT
BT AMERLTWS. Z(0) 3BRILERTH S, Rk (17)
RERMES T 7 EICERINZRNEBOA TR 1z
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hidden

w .
h; € {+1,-1} Jk

M2 10 GBRBM XY 2807 P(h|8) D757
R, BOEBHRRERFEALTVWERLY Ty vic
V5.

Lo

RAVY Ry (10| EARTIENTES. M2IZM1D
GBRBM (ZX 3 254 P(h | 0) DY T 7 M ERT.
T A N
To(v, h) ==

P(v | h,0)U(h) (18)

DESIZEHTSD. ZZ TP | h0)FX(3) TRENTY
BEMMNERHTHY, Uh)ER (8) TEHRINLTWBIEN
ZRZELUTHRERMB SN ZRONMATHS. A (18) DT A
N3 IER (16) OFLD P(h | ) % U(h) 12 & 03EELL 724
MEmoTWD, MUFEHEMOLLTZ I, EDOAFT
HBA(2) ® GBRBM &K (18) D7 A h 43 & DI D KL
T

TQ’Uh
K, [U] := / zﬁavh dh&)

REHL, T KL HE®EE UR) CBLTRMET 5. &
(19) KD XS5BT 5L HNTES.

dv  (19)

K>[U] = Fo[U] +1n Z(6) (20)
ZZT
FolU] := Zﬁthuj )+ YD uy(hy) nu(h
JjEH ' JEH hj
- Z Wik Z h; hkuj uk hk) (21)
j<keH hj,hg

BESEHBATALF—THY, ZOEHHEHMAT RN F 2K/
£9% U(h) A (19) © KL Sz RN $2 Uh) &
5. uj(hy) CBIT DRUEALRAE 30, ui(hy) =1 5L LT
Z75 VY aRERBIEIZL DR (21) % u;(hy) IZBL TR
b3 2L, TOMESRMELD

. i) s
w;(hy) = H exp { (B; +ZkeHa(])wﬂka) i}

(22)
jen 2cosh (Bi + Xkery ) wik™m;)
5. ZZTm ik
mJ:/ S by (v, h)do (23)
.

IZEDERSINTE D, KHOFGEMUT CORNELR h;
OEMHIGEE KL TWD, Fiz, Hy(j) 1I3EE H 1 oEHK
ERW-EATHD. N (22) 2R (23) ILRATEZ itk D

mj = tanh (ﬂj + Z wjkmk) (24)

k€Ha(7)
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2195, X (24) BERNEED A0 FL SIS 258575
BATHD. X (24) 2BRRNAEIZ L OBAEHNIZARLS Z 2T
&0, X (6) TRINTWV D RENEOMARHED A8
L BELER BB ENTE S,

X (24) OFHH AR S5/ 5125 DIXEBNE O
FMEDATH B DT, AREBUZDOWTIFILRICFIET 5 0E
Nh 5. AHRAEBIZHT LELHREIFUTOLSICLTHES
ZENTES,

/00 ZviTg(v, h)dv =b; + Z Wi 5
—oo 4

JjEH
THENS, R (5) TRENTS ATREMONIFHEI
<UZ‘> ~ ﬂl = bl + Z wi]-m]-
jeEH
CEDEBERD. R (25) B5HBB LI, AHERON
PUARREIL 5 AR R (24) OMOMIEAEE & b BERD 5
ZENTES.
X (24) LR (25) AMAGDEBZLITED, & () &

2
Wi _ we.
m; = tanh (cj + Z O—Z;ui - Z Jg mj)
. K3

eV Tt eV

(25)

(26)

DESICEEWMAB L WTHETHS. %0, & (24) LR
(25) DRDDIZ, R (26) R (25) %437 LT ABER L BA
I DI % FIRHZ 8\ T 5 USRS h3. R (26)
Y3k (25) RMR< DI BEAFERIZ O(V||H|) TH Y, 3.1 i
CHH L 7= TR L QAR & A% TH 5.

4 KL BHREOHERTOD 2 FEDOEMMLLE

3.1 #ix 3.2 1T GBRBM IZNT 55845 23D DFEHY,
EREHEE L, 2556 IT W & BN O E LR
HARFRTEIENTELRRLR->TED, HARELHSET
HB. T, EHL5DFEOADV L DEEDEVIELUIZR > T
WB DA D 7 BRI IE SR B X 5 AR O EEK
MRV 32 HDFED SR L D ROVFEITR->TWD & MR
IND. AHiTIE KL EEEOB S S EIEWNICHH 2 i
U, ZOEREEMLT 2R ERT.

WE, nHOMRER = {z; |1 Q={1,2,...,n}} X
TEHEEBOKEEHA P(x) #5825, 22 Ta ki ZJ&CH
B @ RSO TESRENEZ > TV THEbRWV., BHES
DLEEOEEQ %2 AL Bitn#ldT5: ACQ, B=Q\ A
ZUTAITHOBTONLLERE ¢y THELU, FAKIC BIZE
DU ToNERE xg TRTZ L LT 5.

ZIZTTA MO

Tan(x) :=Ta(xa)TB(xR) (27)

FHET 5. Ta(xa) & Tr(xp) BZEhTha,y & o IZET
BFAMHETHE . R (27) DF A b LB Pa)

LTy (wa) & Tp(zp) A8 L QRO TRH LB A7
BEBOT A N AETH S,
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oo KL (e

Ton(x)
P(x)

Kan[Ta,Tp] =Y  Tan(a)In (28)
EERNET B Tan(z) G0 P(x) ORUNH RS,
T, ldx OUERETOMAGDLEICHT 2L HME X
LTEY, EREBOLEGIIML 5. 1, xp il T
DHEUUT 272D D T A b oA

Tpart(:ll) = P(iIJA | :EB)TB((IIB)

2HETS. 22T Plxa | xp) BEEGHT P(x) 6B 60
LZHOGHNENFTHD. N (29) OF A MDA LKA
P(x) oo KL &

(29)

Tpart ()
P(x)

o TB(mB)

= ;TB(:L'B)IH Plzs)

BRUNE T B Tpare(x) BFEADM P(x) IZHT 258044 T
hb. 22T P(xp) & Plx) DAARGTHS.

R (28) &R (30) ® KL EHEIZ DWW TIRDEH AL D 3D,

Kpart [TB] = Z Tpart ($) In
T

(30)

FE X (28) X (30) © KL fHEIZE LT, R0
AN P(x) LEBD x4 & xp OHENIH L TAREX
minTA,TB Kall [TA7 TB} > minTB Kpart [TB} N ARVASN

SEER X (28) © KL & #kiE O FoIME IR

Jnin Kan[Ta, Tp]

o . . TA(ZL'A)
= 1171111;1 { IITlinXE: Ta(xa)Tp(xzp)ln W
+ Kpun[T5] | (31)
LERTES. 2T (31) 2R/NET B T(xp) %
Th(zp) L35, WS

Kpart [T;} > II%]I] Kpart [TB] (32)
B

THEHS, & (31) LR (32) &b AR
min Kall [T‘A7 TB}
Ta,TB

Ta(xa)

—_— in Kpart |7
P(wA‘CEB)+H71’113n P t[ B]

> II%;IIZ TA(mA)T};,(mB) In
" (33)

A LD, WITRA (33) DAL 1 FICHHT A, YV > 04
NTEALAEA LY <Y —-12H0n5sE

P(xa|zp)
_ t
%}m@mﬂgmBnmia@;Tf
t P(mA | LIZB) o
> Y Talea)Then) (1= —E 5 ) =0 6
M0z, R (33) R (34) £ 0 ming, 1, Kan[Ta, Ts] >
minTB Kpart [TB] 75)5\%75)“5 O
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L
[}
=
f all
4 PR part -
g |  pate
S T
L e
< 000 e
1e-006 . ‘ ‘
0 0.05 0.1 0.15 0.2
SD

3 by OFEMEfRE SD 2 2L EGADENEL by ©
D> MSE.

fants P(x) 2R (2), xa & xp 2 TNENAHLEH LG
NEBEHABRDILIZLY, EROEH L O ES IZIRHPE
L

F X9 &R (19 o KL EHREBEL T, £%RX
ming g K1[Q, U] > ming Ka[U] A& D 32D

ZDORITED 3.1 MiOFHEHEM & b 3.2 HiOFGELD F
A KL HHEZLVNSLTEIER00 5. ZhizD%D,
3.2 HiDSEYIEHEAIC & 0 K E BEMD DS H KL HEiRED
RETHODMZEDEVWEWNWS 22 2EKRL TS,

5 HMIB=RER

AHHTHEALT —RIZT 28 MEEREFAWT, 318k 3.2
HiCEH U7z 2 FEEHONEEE M %2 E R R T 5.

A& (2) ® GBRBM 12 8\ CAIHAROMEEE 24 1, fEh
ZHOMEZE 12l 5. 20 GBRBM I&HLERI/N X W
4 RTHBDT, THER L BNEROWHEER (5) £ &
(6) I WA IZFHEWRETH D, 2D GBRBM LT 3.1 4
& 3210 2 FEO VSR EEIT L, MEREMNEL 20D
JEAE & OB DY) —FihE (mean square error; MSE) 12 &
D ERMIZSEMMEREZHIB Z 2 ¥ 5. BT ORMEERTIES
TDIieV To2=1LLTW5.

3¢MAlxe, wE N(|0,012) OHYZAHHELSTH
FRHSTITER L, WHERDAL T A b % N(x|0,SD?) »
SHER U 7256 DRNER L \HZ# D MSE % SD T LT
ZTNEFNRLTWS. 7oy Mid 10000 [FORTTOFHETH
5. 757t “all” 1% 3.1 HiOFYIELUIC X R TH b,
“part” 1 3.2 HiDWEHEELUIZ K BHEREZRL TV 5. 3
4 kY, 32HMDSHEDHDVEBEDELEE R>TWD
ZEDnhB.

5L[61Eb, wi N(z|0,0.12) OHY ABMHEH»SZN
FRMNTIAER L, BRERDN1 T A ¢ % N(z|0,SD?) »
SHER U 7258 ORNER L TIHZE#HD MSE % SD T LT
ENFNRLTVS. 56 B3 &M 4 & FAkDOMER

339
F2

0.01

y /
%]
=
S all
g 00001 | part —x—
o
[
>
<

1e-006 3 . '

0 0.05 0.1 0.15 0.2
SD
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T 3.2 HiDFHIEDF D EREE OELUE L 72> TWD Z & DR
T3,

T8Ik b, ¢ Nz |0,01%) ODHYARAMS T
NEFNENICER L, THEREBENZEROBOME w %
N(z|0,SD?) 254K L 728554 OBRNZ S & 48D MSE
ZSD I LTENTNRLT WS, SD OB ENERED
AHICEBL TV, RIEDVIITH 32 HMOHEDSA 3.1
HioFikE LESELREEZRLTWS.

Copyright © 2015 by Information Processing Society of Japan and
The Institute of Electronics, Information and Communication Engineers
All rights reserved.

eniii



FIT2015 (55 14 EERBIFRM I+ —5 L)

w
()
=
o 16005 |
(o]
3
[9)
>
<<
16-010 ‘ ‘ ‘
0 0.05 0.1 0.15 0.2
SD

7 wiy OB SD A ZL BB EOEMNER h; O
MWFEHED MSE ¥y

W X
7] ’d
=
G < all
g 1e-005 part ——
g A
g e
< K
/X//
1e-010 . : :
0 0.05 0.1 0.15 0.2
SD

8 wi; OEHEGE SD 22X €/ BADTHER v; D
HIRHE D MSE ¥4

6 F&oH

A TiE GBRBM (243 % 2 IO EHEEMEH X,
i % MR A - BB O H S L 7. Z DRER,
3.2 fi CHEH U 72 BENED A O FHL 625 U TR
AT 2 HED, 3.1 MOV L D b, EHER - E R
LB i )5 CENIELEE T LI ZLATH DI LR Dh o
7. BT, ABTRU SR KL BRE2EB L UL ErEn
HEETH 25, FHEELOMREIC DO W THBEKICERTE S
BlHIIFE AL WD, TOEKTIIIERICEELHITHL L
EZoND.

51513 TAP 0L [11] 72 & OFHEHE M A A 72 & 0 @iko
JEELD GBRBM (219 2 MM RETH 5.

B

AL D — I SCHRRI BRI AR E AP 4 (No.24700220,
No0.25280089) & CREST, JST O z&Cirbi/ze DT
H5.
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