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Market Report for the Week of June 2, 2014 

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

Total    112,480,557,679     154,522,051  7.40                        1,524  87.94% 
Large Cap      44,865,861,016       57,300,560  5.81                            100  88.81% 
Mid Cap      48,842,766,744       76,742,860  7.11                            403  88.35% 
Small Cap      18,771,929,919       20,478,631  10.29                        1,021  86.10% 
 

 

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

8306 MUFG  15,593,589,580  9.26  6.31  
8411 MIZUHO  14,291,676,180  13.98  21.33  
2121 MIXI  12,228,422,400  5.47  3.96  
6501 HITACHI    9,040,073,700  8.29  4.89  
7261 MAZDA    6,948,579,800  7.53  7.98  

 

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

3103 UNITIKA        105,523,500  0.91  84.17  
4028 ISIHRAS        119,099,600  6.42  46.43  
5202 NP-SGLS    1,024,818,900  15.73  37.46  
1821 MS-CON        459,312,140  9.11  34.57  
4004 SHOWDEN    1,606,216,400  17.71  33.51  

 

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

2875 TOYOSUI    1,755,242,000  26.26  5.44  
8327 NINPC-BK        804,608,300  24.33  15.01  
4208 UBE-IND    1,470,550,400  22.00  24.05  
2897 NISINFDH        917,530,600  20.90  6.11  
3401 TEIJIN    1,033,996,200  18.98  17.34  

 

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

8951 NBF    1,145,272,800  10.69  2.59  
8952 JRE        971,364,400  8.83  2.56  
1580 225-BEAR        184,811,900  8.01  3.89  
3249 I&I-FUND        158,290,200  6.87  2.75  
8972 KENEDIXO        161,304,000  5.53  3.10  

 

 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 
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