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Processing service for stock order data

1. Summary

(1) Intraday order history sized GB per day is 
processed maintaining time series structure.
(2) This service can apply the consistent processing 
procedure from 2010, when arrowhead was introduced.
(3) Flex Full, which is difficult to understand to people, 
is converted to csv format.

JPX Market Innovation & Research, Inc. and Mitsubishi UFJ Trust Investment 

Technology institute Co., Ltd. have entered into a joint business agreement.

2. How to use

(1) You can choose the desired processing procedure from 
12 ready-made procedures.
(2) The unprocessed FlexFull can be provided.
(3) After signing the contract, processed data is provided in 
about 2 weeks.
(4) Processed data is downloaded by customers via web API.

Name File Separation

A Limit order book per stock

B Bid ask spread daily

C Micro price daily

D Volume curve daily

E Contracted volumes by price daily

F VWAP daily

G Price volatility daily

H Micro price volatility daily

I Order count, contract count and cancel count daily

J Special Quote daily

K
Effective spread, adverse selection cost and 

realized spread
daily

L Order Imbalance daily

3. 12 ready-made processing procedure and its sampleThis service processes Flex Full, intraday order history 
on TSE offered by JPX Market Innovation & Research, 
Inc., to fill user’s needs. This service can be used for 
execution, intraday stock price movement and traded 
volume analysis.
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FLEX Full

(1) Simulating limit order book

(2)Aggregating various values from the simulated limit order

Average Bid Ask Spread
9:00:00～9:00:01 ¥3.77
9:00:01～9:00:02 ¥2.81

ask price bid

1,100 2,073.5

9,800 2,073.0

6,900 2,072.5

16,200 2,072.0

3,900 2,071.5

2,070.0 261,800

2,069.5 19,900

2,069.0 25,100

2,068.5 9,700

2,068.0 48,600

ask price bid

1,100 2,073.5

9,800 2,073.0

7,100 2,072.5

16,200 2,072.0

3,900 2,071.5

2,070.0 261,800

2,069.5 19,900

2,069.0 25,100

2,068.5 9,700

2,068.0 48,600

ask price bid

1,100 2,073.5

9,800 2,073.0

7,100 2,072.5

13,900 2,072.0

3,900 2,071.5

2,070.0 261,800

2,069.5 19,900

2,069.0 25,100

2,068.5 9,700

2,068.0 48,600



◼ The information contained in this document is for information purposes only and does not constitute an offer or a solicitation of an offer to buy or sell a security.

◼ Past performance (including back test) is not necessarily a guide to future performance. Principal and income of the Investments are subject to risk and there is no guarantee that the

investment objectives will be achieved. The value of the investments can fall as well as rise and investors may not get back the full amount originally invested.

◼ Investing in securities including Japanese equities involves risk, and may result in the loss of the whole investment. Risks include:

• Market risk: the risk of price fluctuations of invested securities due to various market risk factors including movements in equity markets, interest rates and exchange rates.

• Credit risk: the risk of price fluctuations of invested securities due to the business and financial state of the issuer.

◼ The information contained in this document has been taken from sources which we deem reliable but we do not represent that such information is accurate or complete in part or in

whole. The information contained in this document should not be regarded by recipients as a substitute for the exercise of their own judgment. If you rely on this document, you do so at

your own risk.

◼ Any opinions expressed in this document reflect our judgment at this date and are subject to change.

◼ Returns figures in this document are gross of fees. Investors should understand that investment management fees are payable, to be mutually agreed upon in an investment

management agreement.

◼ Neither Mitsubishi UFJ Trust Investment Technology Institute nor any of its directors or employees accepts any liability towards any third party who has obtained this document with

respect to any loss or damage directly or indirectly arising out of the use of all or any part of this document.

◼ You may not leak any personal data concerning our employees obtained through this document to your employees or any third party, or otherwise abuse such data. You must obtain

our permission in writing before disclosing such data to a third party, and require any third party not to copy or duplicate it. When the original purpose for this data has been met, you

must either return this data to us or destroy it.

◼ This document may not be reproduced without the prior express consent of Mitsubishi UFJ Trust Investment Technology Institute.

Contact Us

Mitsubishi UFJ Trust Investment Technology Institute (MTEC)

4-5, Marunouchi 1-Chome, Chiyoda-ku, Tokyo 100-0005 Japan

Research & Business Division

e-mail: indas@mtec-institute.co.jp

Tel: +81-(0)3-6665-7286 

Disclaimer


