Weekly Program Trading Report(Total of All Trading Participant)
14-Jun-23
Tokyo Stock Exchange,lnc.

1.Program Trading (Jun 5 - Jun 9)

(thousand shares,million yen)

Program Trading

Transactions related to Index arbitrage Others
sales purchases sales purchases sales purchases
Number of Shares 630,201 805,177 100,903 210,398 529,298 594,779
Value 1,840,904 2,396,928 309,430 652,516 1,531,474 1,744,412

2. Cash Position Related to Index Arbitrage (Jun 9)

(thousand shares, million yen)

Sell Positions

Buy Positions

Nearest Contract

Nearest Contract

Month Others Total Month Others Total
Number of Shares 27,081 14,118 41,199 461,517 11,371 472,888
Change 11,205 -4,942 6,263 5,113 -4,137 976
Value 123,790 64,531 188,321 1,304,318 41,061 1,345,379
éChange 53,772 -20,585 33,187 17,426 -10,036 7,390

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.

6. The "Nerest Contract Month"of"Cash position related to index arbitrage"includes the figures up to Sep contract of 2023
Figures given for cash positions also reflect non-arbitrage related transactions in the cash market.

Active Arbitrageurs
Top 15 Trading Participant

Jun5-Jun 9
(thousand shares,%)
Name Sales Purchases Total
Percentage Percentage Percentage
Mizuho 10,994 10.9 151,770 72.1 162,764 52.3
Mitsubishi UF) Morgan Stanley 57,202 56.7 12,436 5.9 69,638 22.4
Nomura 27,397 27.2 33,931 16.1 61,328 19.7
Jefferies 3,930 3.9 3,103 1.5 7,033 2.3
Societe Generale 1,380 1.4 5,020 2.4 6,400 2.1
UBS 0 0.0 4,138 2.0 4,138 1.3
Total of Top 15 Trading Participant 100,903 100.0 210,398 100.0 311,301 100.0
Total of ALL Trading Participant 100,903 100.0 210,398 100.0 311,301 100.0

Remark: Based on the total of sales and purchases
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