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Market Report for the Week of December 2, 2013 

Daily Averages 
Universe Value (JPY) Volume PI (bps) Traded Symbols Inside Ratio 

Total    128,510,746,672    138,379,919  6.58                 1,320  91.33% 
Large Cap     71,624,695,946      54,219,640  5.42                   100  93.45% 
Mid Cap     42,830,918,328      64,542,790  6.22                   400  90.33% 
Small Cap     14,055,132,398      19,617,488  11.02                   820  89.32% 
 

 

Top Stocks by Turnover 
Symbol Name Value (JPY) % Primary PI (bps) 

7203 TOYOTA  29,641,205,900  10.16  6.14  
9984 SOFTBNK  28,129,337,400  3.22  3.82  
9983 FASTRET  14,410,597,000  8.22  3.53  
8411 MIZUHO  14,260,578,110  13.16  20.12  
8306 MUFG  13,403,723,040  5.94  5.08  

 

Top Stocks by Price Improvement 
Symbol Name Value (JPY) % Primary PI (bps) 

3103 UNITIKA      217,388,600  1.30  65.78  
2121 MIXI      199,301,700  0.15  64.89  
5202 NP-SGLS      862,031,400  12.76  34.43  
1821 MS-CON      701,585,680  5.04  33.29  
5703 NLM-HD      276,477,060  11.40  27.25  

 

Top Stocks by Market Share 
Symbol Name Value (JPY) % Primary PI (bps) 

9202 ANA    2,274,132,300  19.91  22.03  
5007 COSMOIL      675,459,300  19.12  19.72  
8379 HIROSIB      255,091,900  19.10  8.53  
2875 TOYOSUI    1,399,733,700  15.98  3.70  
1812 KAJIMA    1,683,782,800  15.89  9.46  

 

Top ETF/REIT by Market Share 
Symbol Name Value (JPY) % Primary PI (bps) 

1306 TOPIX-F    2,195,582,711  7.08  2.65  
3249 I&I-FUND      112,018,600  6.66  1.66  
8951 NBF      665,580,800  6.27  1.62  
3226 ACCOMMO      107,398,500  5.82  2.13  
8957 TOKYURE      111,217,000  4.81  2.51  

 

 Market share is calculated based on SBI Japannext and Thomson Reuters data. 

 Executions outside of primary market hours (09:00 – 11:30, 12:30—15:00) are excluded. 

 Price Improvement (PI) is calculated by comparing the execution price against the primary market’s best bid for each sell or best offer for each buy at the point of 
execution, from the perspective of the taker side of the trade. Names with weekly traded value less than 100,000,000 JPY are excluded. 
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Historical Average Daily Traded Value and Market Share in N225 

Small Cap Mid Cap Large Cap Market Share in N225 

5.59% 


