Weekly Program Trading Report(Total of All Trading Participant)

1.Program Trading (19-23 Oct)

28-0ct-09

Tokyo Stock Exchange,lnc.
(thousand shares,million yen)

Program Trading

[Transactions related to Index arbitrage Others
sales purchases sales purchases sales purchases
Number of Shares 488,347 603,258 103,784 193,110 384,563 410,148
Value 443,684 527,790 94,984 178,167 348,700 349,623

2. Cash Position Related to Index Arbitrage (23 Oct)

(thousand shares, million yen)

Sell Positions

Buy Positions

Nearel\;toﬁtoh””m Others Total Nearel\;toﬁtohmrm Others Total
Number of Shares 21,439 0 21,439 1,380,079 16,804 1,396,883
Change —]8,964 0 —]8,964 ]23,279 352 ]23,63]
Value 17,614 0 17,614 1,540,057 20,559 1,560,616
Change -16,213 0 -16,213 147,618 467 148,085

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 off-floor trading market (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 Dec contract
of 2009.
Figures given for cash positions also reflect non-arbitrage related transactions in the cash market.

Active Arbitrageurs
Top 15 Trading Participant

19-23 Oct
(thousand shares,%)
Name Sales Purchases Total
Percentage Percentage Percentage
Morgan Stanley 29,666 28.6 72,508 37.5 102,174 34.4
Nomura 37,714 36.3 51,257 26.5 88,971 30.0
Deutsche 8,945 8.6 22,212 11.5 31,157 10.5
Mizuho 4,977 4.8 23,199 12.0 28,176 9.5
Mitsubishi UFJ 10,126 9.8 9,710 5.0 19,836 6.7
Credit Suisse 11,942 11.5 7,635 4.0 19,577 6.6
JPMorgan 414 0.4 6,175 3.2 6,589 2.2
Merrill Lynch Japan 0 0.0 414 0.2 414 0.1
Total of Top 15 Trading Participant 103,784 100.0 193,110 100.0 296,894 100.0
Total of ALL Trading Participant 1 03,784 100.0 1 93,] 10 100.0 296,894 100.0

Remark: Based on the total of sales and purchases
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