
(thousand shares,million yen)

sales 
648,804

1,671,001

 (thousand shares, million yen)

Nearest Contract
Month

23,798
Change -42,613

85,755
Change -110,133

Remarks: 1. Program trading is defined orders of 25 issues or more at one time.
     2. Change means comparison to last weekend's position. - indicates minus figures
     3.The value of cash positions related to index arbitrage is evaluated by the weekend stock price.
     4.Program trading excludes transactions through ToSTNeT. 
     5.Cash position related to index arbitrage reflects the change caused by transactions through ToSTNeT.

Figures given for cash positions also reflect non-arbitrage related transactions in the cash market.

(thousand shares,%)
Sales Purchases Total

Percentage Percentage Percentage
4,218 32.0 57.1
2,240 17.0 21.4

933 7.1 11.8
4,176 31.7 8.1
1,594 12.1 1.6

- - -
- - -
- - -
- - -
- - -
- - -
- - -
- - -
- - -
- - -
13,161 100.0 100.0
13,161 100.0 100.0

Remark: Based on the total of sales and purchases
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Total of Top 15 Trading Participant 89,382 100.0 102,543
Total of ALL Trading Participant 89,382 100.0 102,543

- - - -
- - - -

- - - -
- - - -

- - - -
- - - -

- - - -
- - - -

- - - -
- - - -

Jefferies 4,177 4.7 8,353
Societe Generale 0 0.0 1,594

Mizuho 19,753 22.1 21,993
Nomura 11,122 12.4 12,055

     6. The "Nerest Contract Month"of"Cash position related to index arbitrage"includes the figures up to Jun contract of 2022

Active Arbitrageurs
Top 15 Trading Participant

May 30 - Jun 3

 Name

Mitsubishi UFJ Morgan Stanley 54,330 60.8 58,548

1,131,091
36,531 -73,602 245,246 31,732 276,978

7,598 -35,015 72,391 6,085 78,476
Value 162,405 248,160 891,252 239,839

Number of Shares 38,650 62,448 334,165 57,763 391,928

2. Cash Position Related to Index Arbitrage（Jun 3)
Sell Positions Buy Positions

Others Total Nearest Contract
Month Others Total

707,263
Value 2,049,086 37,194 254,326 1,633,807 1,794,760

purchases sales purchases sales purchases
Number of Shares 796,645 13,161 89,382 635,643

Weekly Program Trading Report(Total of All Trading Participant)
08-Jun-22

Tokyo Stock Exchange,Inc.
1.Program Trading（May 30 - Jun 3)

Program Trading
Transactions related to Index arbitrage Others
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