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% 1: Russell/Nomura BARRA LV TYIR 1I8TH—IT VA HYT)—

20264 6H KRB
F—SLY A—o(EEET)
SRS | oAb | BEE DE—2(%)*

bk (%) 18 | 378 | 648 | 12vH | W%
Total Market 1278]  100.00] 1892.12 1.92]  17.717 22460 4814, 2246
Value 1008|  49.23| 4550.14 0.34 8.97{  17.33;  53.35 17.33
Growth 600 50.77| 695.03 3.49] 27.66) 27.83 4249 27.83
Large 248|  85.74| 1845.68 206  18.82i 23.50i 49.54]  23.50
Large Value 177|  39.30| 4265.12 0.10 828  16.85. 53.39]  16.85
Large Growth 142|  46.44| 752.14 377}  29.50{ 2069 4550/  29.69
Top 40| 47.22| 1531.54 0.39) 17.91 20.00i  45.34{  20.00
Top Value 22 16.55| 4312.15 -1.12 5.30§ 14.57; 54.15 14.57
Top Growth 33 30.67 629.54 1.22 26.04§ 23.11 39.04 23.11
Mid 208| 38.51| 2474.82 418] 19.97: 2806 5470, 28.06
Mid Value 155  22.75 3827.80 1.00f 10.56;  18.59i  51.73]  18.59
Mid Growth 109 15.76| 1144.79 9.12 36.84; 44.785 59.95 44.78
Mid-Small 1238 52.78| 2377.38 3.32 17.55§ 24.72§ 50.48 24.72
Mid-Small Value 986  32.69| 4288.68 1.10{  10.92] 18.78) 5218  18.78
Mid-Small Growth 567| 20.09] 905.73 7.16] 30.23] 3578 48.12] 3578
Small 1030]  14.26| 2135.04 1.09)  11.47;  16.55)  40.29]  16.55
Small Value 831 9.93| 4869.81 1.31 11.76;  19.23}  53.13]  19.23
Small Growth 458 4.33 520.81 0.57 10.815 10.81§ 17.01 10.81
Small Core 346 10.10 697.35 1.49 12.89§ 18.24§ 41.63 18.24
Small Core Value 269 6.87| 1202.08 1.57 13.32§ 21.405 56.41 21.40
Small Core Growth 180 3.22 196.90 1.32 11.99§ 11.99§ 17.03 11.99
Micro 684 4.17| 805.46 0.12 8.19) 1268 37.15]  12.68
Micro Value 562 3.06| 1287.01 0.74 8.44§ 14.66§ 46.36 14.66
Micro Growth 278 1.1 188.05 -1.54 7.52§ 7.50; 16.79 7.50
Prime 981 98.87| 5318.25 1.95] 17.83i 2258] 4831, 2258
Prime Value 767 48.40| 7472.75 0.33 8.95; 17.38§ 53.53 17.38
Prime Growth 483 50.46 3501.99 3.55 27.82; 27.98§ 42.70 27.98
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Nomura | Russell/Nomura BA#kA 2 TvIR 202657838
B35 2: Russell/Nomura BARA L TYIR 1804 —I VA Y1) —
20266 ARKR#E
&) 72— (B2 Lb&<) Price Return
iR JIAk EHE )B—2(%)*
1548 (%) 1wB | 3R | 6yA | 1248 | FH%
Total Market 1278] 10000 | 94228 1821 1753  2106; 4483 2106
Value 1008|  49.23| 202256 023 877 1565 4904 1565
Growth 600  5077| 387.87 340 2750 2680 4026  26.80
Large 248|  8574| 916.69 197 1867 2216  4631) 2216
Large Value 177|  39.30| 1880.08 000i  811i 15231 4914 1523
Large Growth 142| 4644 | 416.90 369 2036 2869 4327 2869
Top a0 4722| 73837 035i 17.81i 1877  4232i 1877
Top Value 22| 1655 184948 | 1427 5227 12947  4979F 1294
Top Growth 33| 3067 33416 117 2593  2216) 3692 2216
Mid 208| 3851 1277.28 402 1974 2659 5122 2659
Mid Value 155| 2275 | 1755.77 0841 10321 1697 4767 1697
Mid Growth 109| 1576 | 67364 8981 3660 4367 5749 4367
Mid-Small 1238| 5278 | 1217.26 316: 17291 2319 4693  23.19
Mid-Small Value 986| 3269 | 1970.92 094! 1067 1708} 4797  17.08
Mid-Small Growth 567| 2009 | 532.00 700i 2997  3462i 4569 3462
Small 1030| 1426 | 1070.21 092!  1116; 1485 3658  14.85
Small Value 831 9.93| 224187 116 1146 1732 4859 1732
Small Growth 458 433| 30403 039  1049i 957 1473} 957
small Core 346 1010 | 43221 1331 1259 1660  3804: 1660
Small Core Value 269 6.87| 702,03 141 1302 1956 5193 1956
Small Core Growth 180 322| 13571 115; 1168 1075 1482i 1075
Micro 684 417| 4s478|  004i 787 1085: 3318 1085
Micro Value 562 306| 72657 060i 8121 1262i 4168 1262
Micro Growth 278 111] 13192| 476! 718 626 1432 626
Prime 81|  98.87| 317143 185 1765 21200  4501: 2120
Prime Value 767| 4840 | 4054.80 022!  876i 1571 4923} 1571
Prime Growth 483) 5046 | 2290.70 3461 27661 2695: 4047 2695

ok YA—UIERBELTLVEL

HFf: NFRC



Nomura | Russell/Nomura B&R#KATvHR 202657838

K5 3: Russell/Nomura B&MKA VT YIR 18TA—TVRAY)—

202646 A KB
r—2IL)R—(BEEHET) Total Return
AL JIAk EHiE )B—2(%)*

g (%) 1B | 3yA | 6yA | 124/A | Fu%
Total Market 1278] 10000 | 1892.12 1921 771 2246 48141 2246
Value 1008|  49.23| 4550.14 034:  897: 17.33: 5335  17.33
Growth 600  5077| 695.03 349: 2766 2783 4249  27.83
Large 248 8574 | 184568 206; 1882  2350; 4954 2350
Large Value 177| 3930 4265.12 010; 828 1685 5339  16.85
Large Growth 142| 4644 | 75214 377! 2050 2069 4550  29.69
Top 40|  4722| 153154 039: 1791 2000 4534  20.00
Top Value 22| 1655| 431245| 112  530F 1457  5415] 1457
Top Growth 33| 3067| 62954 122 2604 2311 3904 2311
Mid 208|  3851| 2474.82 4181  1997i  2806i  5470i  28.06
Mid Value 155|  22.75| 3827.80 100 1056; 1859  5173i 1859
Mid Growth 109| 1576 | 1144.79 942 3684 4478 5995 4478
Mid-Small 1238| 5278 | 2377.38 3320 1755 2472 5048 2472
Mid-Small Value 086| 3269 428868 110 1092 1878} 5218 1878
Mid-Small Growth 567|  2009| 90573 716  3023; 3578  4812i 3578
small 1030  14.26| 2135.04 109 1147 1655 4029 1655
Small Value 831 9.93| 4869.81 1310 1176 1923 5313} 1923
Small Growth 458|  433| 52081 057! 1081} 1081: 1701} 1081
Small Core 346| 1010 69735 1491 1289 1824 4163 1824
Small Core Value 269|  6.87| 1202.08 1570 13320 21400 5641 2140
Small Core Growth 180|  322| 196.90 132 1199 1199}  17.03: 1199
Micro 684|  417| 80546 042:  819i 1268 37.15) 1268
Micro Value 562 3.06| 1287.01 074F 8441 1466 4636  14.66
Micro Growth 278 111| 18805 4541 7520 750 1679 750
Prime 981| 9887 531825 195 17831 2258 4831 2258
Prime Value 767|  4840| 747275 033  895i 17.38: 53531  17.38
Prime Growth 483  5046| 3501.99 3561 27821 27981 4270i  27.98
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Nomura | Russell/Nomura BA#kA 2 TvIR 202657838
B% 4: Russell/Nomura B&#RAL TR RIEFIEK
202646 A KB
EIE R 8RR EVT—H(%) 33 Industry Weight
Total Market Value Growth Small Prime
bizk:Ad HARE E"?I'l’ b SRR VT A b SHAE E"?I’f b BEARE VT A b HAE E"?I'f N
L] N I OO O L L A0 )
Keemsg | 5. 007 5. 0.14 0i 000 5. 047 3 006
e 4 031 4 063 0i 000 3. 026 3. 031
2 64; 217|591 299 281 137]  s6i 643 46l 2.1
BHE 53; 261 48, 221 24;  299| 44} 485 41; 260
AR 15  020|  14i 055 3 004 14 101 12 028
IV 4 8 012 8 024 0i 000 7. 045 6 0.1
% 94i  4.78 83) 493 38  4.63 778 910 74 4.74
B 330 343 231 354 19 272 24; 208 270 3.5
B B RS 4 044 4 090 0i 000 2 030 4 045
LB 11: 055 1 111 0i 000 9! 078 9! 054
HSR- T EWE 22{ 092 211 145 8 040 18 261 170 091
B 18] 0.54 18 1.11 0i 0.0 15 1.10 11i 053
EBER 16 278 13 2.30 7i 324 10, 155 15 281
ERUS 20i 046 19. 076 4 016 17, 145 14; 044
R 92/ 590 790 463 45 713 76; 828 70; 588
BRMSE 108  26.12 81 9.11 61 4263 75 1086 87; 26.30
Wik IR 39i  4.04 38 762 8 056 270 184 33)  4.06
wER 230 1.86 17, 047 15 321 17, 239 200 187
ZOHRE 320 170 23 085 15 253 271 2.09 250 170
BR-HRg 200 1.10 200 224 11 0.00 130 129 170 111
[E3EES 35,  1.68 330 3.3 11; 028 25! 410 34  1.70
Sk S 6 053 6 108 0 000 3. 0412 5. 054
B 2i 024 2 049 0i  0.00 0.00 2i 024
AE-EHEEE 8 013 8 022 2. 004 . 088 01
4R B % 110{ 637|  39i 280] 94 983 93 630 78 635
FEE S 95: 650 87 915 37 393 87, 668 62) 644
INFE 111;  3.80 71 228 75 527 96;  7.03 86  3.77
8R1T 65; 10.56 64i 21.36 L 0.09 500 7.84 55 1061
SN L) EIES 19: 084 17, 156 0.14 16; 074 1 082
g% 9oi 322 9! 415 2.32 20 0412 9 326
ZOfERE 20i 121 16; 201 i 045 16; 137 170 122
FEIEE 390 1.60 310 261 230 063 311 200 24i 157
H—ERE 781 343 370 1.40 63; 539 67  3.96 60 341
HiFfi: NFRC
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X|5% 5: Russell/Nomura BABRA VT YIR ERBFNNTH—T VA YT—

202646 AR
¥R AXRE—2(%) 33 Industry Return
Total Market Value Growth Small Prime

izt FRlps | FRA | ERRR | AooA | BRRR | BodoA | EARR | A [ FRMKR | ERMA
wnae 3.40 3.49 0.92
IKE- B E -0.83
E1/E 3 -8.45
B 1.10
B 6.45
g 0.49
INIVT - HR -1.29
4= 1.53
EXER -1.41
Ail-AREM 1.57
JLHG -0.95
HSR-TRHESG -0.73
b3 5.60
EHERE -15.24
EREHM 3.64
T 1.02
B 3.56
ik AR SR -11.64
FREaR 4.87
T O 1.92
BR-HRE -2.91
Mg 0.87
HIEE -13.80
TiEE ;
EE-EREEE 0.77
FH-BIEX -4.82
HIFEE -1.98
INGEEE 3.35
ERITE 5.82
HE NS ETES 0.99
Ri&x -4.45
ZOMERIZE 1.02
TEIESE 2.08
H—ERE 143
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BT 6: ARABLSILINTH— U ADHER
(b—%)L1)A2—>) Total Return

(%) Value-Growth
Value 120

6.49

-9.21

Growth 257 25/8 25/9 2510 2511 2512 26/1 26/2 26/3 26/4 26/5 26/6

(%) Small-Large
Small 12.0

9.0

6.0 443

3.0

-6.27

-12.0
Large 25/7 25/8 25/9 2510 2511 2512 26/1 26/2 26/3 26/4 26/5 26/6

3¥: Value-Growth (&, Value &Growth MJZ—2 D2, Small-Large (., Small &Large DY E—2 DETH B,
YA—(FERBEELTLVERLY
HiFT: NFRC



Nomura | Russell/Nomura BAR#%A>TYHR 202657H3H

BT 7: BRABAIVINTH—I LV AD R
(b—AJL1)A2—>) Total Return

(%) Value-Growth
Value 4.0

3.56

3.0

1.98
2.0 A

1.03

1.0 -
0.0
-1.0
-2.0
3.0
Growth - N 0O ¥ VW O 9O - N 1 © N~ ©O O N O T ©v O 9 9O
S © © 6 © © © T T T T T — © —©w o o o o o N @D
S & © S © © © & © © © © & © O
0,
(%) Small-Large
Small 4.0
3.0 -
2.0 A
1.50
1.33
0.87 0.87
-1.29
-2.0 -
-3.0
Large - N O F 0 ©® ®@ O - A 1 © N~ ©®© O A O T W O D O
S © © © © © © T T T T T = ©— © o o o N o N @
S © © © 6 © © & © © © & © S O

3E: Value-Growth [, Value &Growth M) A2—> M2, Small-Large (&, Small &Large D) F—2 DETH B,
JA—U (T EFEFBEL TV
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EZ% 8: Russell/Nomura B&RBKATYIR T EIRIEMHE

202656 ARKHE
PER g PBR REFEY | ROE REERE

bizkd (&) 5 (f8) (%) E (%) (%)

Total Market 18.63! 1.79 2.02; 9.91 10.33
Value 15.07 1.20 2.76; 8.13 10.03
Growth 24.14] 3.44 130 14.99 10.82
Large 19.12} 1.89 193! 10.25 11.09
Large Value 15.08! 1.22 2.74; 8.33 10.95
Large Growth 2472 3.53 124 15.07 11.29
Top 21.49 227 185! 10.92 236
Top Value 1550 1.38 2.92; 9.18 14.64
Top Growth 27.14} 345 127 13.30 -7.20
Mid 16.841 158 2.03; 9.69 2043
Mid Value 14.78] 113 261; 7.83 8.66
Mid Growth 21.06} 3.70 1.19] 18.87 56.05
Mid-Small 16.64 1,50 217! 9.31 16.36
Mid-Small Value 14.86/ 1.12] 268} 7.70 8.01
Mid-Small Growth 20.66! 3.41| 1.34] 17.60 41.90
Small 16.14 1.33! 2.54: 8.46 6.56
Small Value 15.05! 1.09)| 2.84; 742 6.47
Small Growth 19.33 265 186 14.35 6.86
Small Core 16.64 1.41 2.40; 8.69 7.60
Small Core Value 15.66; 1.15 2.70; 7.53 7.50
Small Core Growth 19.21 2.66 176 14.54 7.87
Micro 15.03! 117 2.89: 7.98 438
Micro Value 13.84 0.98 3.15; 7.20 439
Micro Growth 1970 2.60 217! 13.79 4.36
Prime 18.69; 1.80 2.01: 9.94 10.38
Prime Value 15.12 1.20 2.75! 8.15 10.09
Prime Growth 2416} 3.44 1.29] 15.00 10.84
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X|5% 9: Russell/Nomura B &ALV TYIRADHR
Total Market
(1,278 §4 44)
0% Top Cap Large Cap Prime
A (40 8247) (248 88 47) (981 #4#A)
;E
)
73
Ejﬂ 0,
®  50% Mid Cap Mid-Small
i (208 $4 ) Cap
E (1,238 $ 1)
)
85% Small Cap Small Cap
Core (1,030 8% 4%)
(346 #447)
95% Micro Cap
Value Growth (684 8 4#)
N 100%
® {EIEPBR q =
(BB L 202656 A KRB TE)
HiFT: NFRC

ZDhIZ33 EFERIA T v X (Total Market, ¥R, Value.” Growth, Prime) HE H L TLV5,

HEAA TV ADDFEREIL. REFKRIEZERZOBMERIETHS.
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EJ% 10: Russell/Nomura BFRBRA L TYIR INTH—I VA YT —

202646 A K|
KRILAR—R k) 2— (B2 Z1FR<) Price Return
BB | YIAF | RRE U E— %)

ek (%) 1wH | 3vA | 6vyA | 1248 | E9%
Total Market 1278|  100.00 [ 1393.20 006 1563 1638 2865  16.38
Value 1008| 4923 | 2990.44 161 | 701i 1148} 3239  11.18
Growth 600 5077 | 57348 1491 25441  2190i  2459i  21.90
Large 248  85.74| 135536 009! 1675 1744 2097  17.44
Large Value 177|  39.30| 2779.76 1.84 | 636; 1078 3248  10.78
Large Growth 142| 4644 | 61640 1781  2726F  2371i 2727} 2371
Top 40|  4722| 109170 4491 15911 14471 26421 1447
Top Value 22|  1655| 2734.08 2,94 352 857  33.06 8.57
Top Growth 33|  3067| 494.06 069 2389 1744 2163 1744
Mid 208|  3851| 188850 210% 1780  2169i 3433 2169
Mid Value 155|  22.75| 259598 1,02 8541  1245! 3147 1245
Mid Growth 109| 1576 |  996.00 697! 3439 3812 3989  38.12
Mid-Small 1238 5278 | 1799.77 1271  1539: 1842 3051 1842
Mid-Small Value 986 3269 | 2914.08 092 888 1255 3144 1255
Mid-Small Growth 567|  2009| 78659 504 2787 2941 2041 2941
Small 1030|  14.26| 1582.34 093 936;  1041:  21.32% 1041
Small Value 831 993 | 331468 070 } 966 12781 3199 1278
Small Growth 458 433 | 44952 146 870 533 | 192 5.33
Small Core 346|  1010| 27190 054 1077  1209: 2262 1209
Small Core Value 269 6.87| 44165 045; 1119  1493; 3496  14.93
Small Core Growth 180 3.22 85.38 071} 9.87 : 6.46 | 199 | 6.46
Micro 684 417| 30498 188 6.12 657 1830 6.57
Micro Value 562 306| 457.09 125 6.37 : 826 2586 8.26
Micro Growth 278 1.11 82.99 -3.56 | 5.45 | 2.15 | 155 | 215
Prime 981| 9887 | 2266.84 002 1575: 1651 2881 1651
Prime Value 767|  48.40| 289825 162 | 700i 1123} 3256  11.23
Prime Growth 483|  5046| 1637.32 1565 2559 2204 24781 2204
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E%% 11: Russell/Nomura BFRBA LV TYIR INTF—I VA YT —

202646 AR
KEILR—R +—A)L)E—(BEEEL) Total Return
AR JIAk fE%iE )RA—(%)*

ik (%) 178 | 3vA | 648 | 12vA | &H%
Total Market 1278|  100.00 | 2797.58 004: 1581: 1772 3159  17.72
Value 1008| 4923 | 672756 150 | 720F 12790 36221 1279
Growth 600 5077 | 1027.62 158 25601 2289  2658; 2289
Large 248  8574| 272890 048 1690 1872  3283: 1872
Large Value 177|  39.30| 6306.14 4740 653 1233 3626  12.33
Large Growth 142| 4644 | 111207 186  2741) 2468  2925i 2468
Top a0 4722 226443 1461 1600F 15361 2941} 1536
Top Value 22 16.55 | 6375.67 2.94 | 3591 1014} 3693  10.14
Top Growth 33| 3067 93080 064i 2400f 1835] 2351} 1835
Mid 208|  3851| 3659.12 226  1803:  2310:  3742F 2310
Mid Value 155|  22.75| 5659.54 -0.85 | 877{  1400i 34781  14.00
Mid Growth 109 15.76 | 1692.61 712  3462F 3918} 4208  39.18
Mid-Small 1238| 5278 | 351505 142 1565 1990  3367F  19.90
Mid-Small Value 986| 3269 6340.96 -0.76 | 9131  1419! 3518}  14.19
Mid-Small Growth 567| 2009 1339.16 519{ 28121 3053} 3157 3053
Small 1030|  14.26| 3156.73 077 | 967 1204  2462; 1204
Small Value 831 9.93 | 7200.19 055 | 995 1462 3603 1462
Small Growth 458 433| 77004 128 | 9.02 | 6.53 | 3.94 | 6.53
Small Core 346|  1010| 438.71 038 1106: 1366: 2581 1366
Small Core Value 269 6.87| 75623 030; 1148  1671] 3894}  16.71
Small Core Growth 180 322| 12387 054  10.18 7.66 | 3.95 | 7.66
Micro 684 417| 50672 72} 6.44 832; 2183 8.32
Micro Value 562 306| 80966 141 | 669; 1023  3001; 1023
Micro Growth 278 111 11830 -3.36 | 5.78 | 335 | 375 | 335
Prime 981| 9887 380133 007i 1592 17841 3174  17.84
Prime Value 767|  4840| 534130 151 | 7191 1284 3638  12.84
Prime Growth 483 5046 | 2503.12 164  2575i 2303 2676 2303
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T—EY—EX

Russell/Nomura B &AM VT v RIRHAT 47!
Russell/Nomura B AK#&A > TYvIRZLUT D EAETARSINA TINVS,

Bloomberg : RNJI

BEBEEHM RNSI/12400, RNSIIDV/12400

QUICK : NRIJ500~503, 510~517

LSEG : FRCNRIO1, FRCNRIO2, FRCNRIO3, FRCNRIO4, .JRNP, .JRNS
ka2 S https://www.nfrc.co.jp/SMI/jp/frcnri/index.html

KYEHMLGT—4
FEEUER OME R $RIERICRE T A XYL T — 2 I IBF MR EMERD Y —E X THSe-AURORA |
FDS I THI A AT EE,

BHEWLWEHEE: BB SR REFBRY —EXE XA

e—mail :ids—sales@nri.co.jp
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BHICEATIEBLADLE %!
BRI T 1= )— Y —F&avHILT1o %4t

e—mail : idx_mgr@nfrc.co.jp
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FAARAILAT—

Russell/Nomura B ARKA T YO XD EIES JUF DM —UOEMIEIBERI4T21a—v)— ) H—F&OVHIL
TFa T K £ (LLF.NFRC) B KUFTSE RusselllZIRELEY .

75$ . NFRCEKUFTSE Russellld, HATYIADIERENE. T2, EEM. AAM. MG, BRIV EEEEZR
I BEDTEIELAVTYVIRDMAEBELS LV ZOEESHN LA TYIRERWTITIEEEY - Y—EXIZBEL—
PEEEEVEREA,

AVTYIADERIZEWT, EFHEHOBEEL LLEIXREMEZFDOM OO ESEVERANRLEL-BAF. /0T YIR
DAREFERF-EDIETEIENHBYET,

AVTIVIRT—AFWMELEEBR (A 92T A FRAVF —EH DY —EREBLE-TE. HF) ICBHLT, hi
DAVTYIRECHBADEIE. TV TIIR AV RIZDNTY ZTHERLESLY,

(AU TIIR -S4V RIZDNTY

https://www.nfrc.co.jp/SMI/jp/indexlicense.html

B AEHE. BEFRADOERIRHZEBHELT NFRCAMERLIZ2DTY,

B AEHICBEINETORERCFRENFRCOFEHERBFRTOHERICEINTEY, BRGEESNSL
BHYET  F. RBEMICE T RO FRICEHT IERNRRICET HEVNSIEEERHIVIRAET H1DT
FHYFEE A KEHONED—ABIEL. NFRCAFHEMENHDEHIMLI-BR A GAF ARG FRICE SV TOES . L
AL.NFRCIFZDIEHESEZRIET LD TIILL SO DERIEEN SN R TLBELDTHAHARMELSHYES,
BEDREREITFROBRETRIDLDTEIHYFEE A,

B AEHEIBEDOEFMEICEHTIRESFTORETINARZEMELELDTHLHYF A,

B NFRCHOBF-IRIHITIHIGAOTYIR(BHEBEAVTYIR)NERIN TN EREREER BRI IRETRE
THEE. BZRAVTYIRFBEHO—HAEEN-BENEHINFRCICIRET SRIEEELAHYET . BEEEA
TYIDADEHMIEILUT OO T A ET SIS,

SEETHZATYI R https://www.nfre.co.jp/SMI/jp/

B AEHE. BASNEEHRRY TTEAESVD, KERIINFRCOZ/EHTHY . NFRCOEEICKHFERTDKEL
LFREHDOEMILKE—BEEE . GEFFHEMT HEFTERBIZSLY,

BRI Ta—v)— U —F&avHILToo T AR
THEAIEIXE HRUERR (£8) F4515
MAHE —RaFEANEEEREHS SEEFS(5011-009615)
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