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Before using this document, users are required to read and agree to the terms and conditions below.

1.
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3.
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All rights, including those to intellectual property concerning these connection specifications, belong to Tokyo Stock Exchange (hereinafter referred to as “TSE”).

These connection specifications shall not be duplicated, modified or provided to a third party, in whole or part, without prior written consent from TSE.

These connection specifications shall be used only for the purpose of system development necessary to obtain distributed information.

TSE reserves the right to change the descriptions in these connection specifications due to system modifications. Costs related to such changes incurred by the user
shall be borne by the user.

TSE shall not be liable for any losses or damages incurred directly or indirectly to the User arising from the use of these connection specifications or misunderstanding
with regard to this translation.

User that connects to the market information system and uses FLEX service (‘FLEX User”) shall follow the specifications described in these connection specifications.
FLEX User shall not take any action that adversely affects the stable operation of the market information system, violates or is likely to violate the laws and regulations,
or inconvenience or cause damage to other users. In such cases, TSE shall deem such actions attributable to the FLEX User, and shall reserve the right to restrict or
suspend the connection between the FLEX User’s system and the market information system. In such cases, TSE shall not be liable for any damages or losses caused
by the restriction or suspension.

FLEX User, if applicable, shall enter into the necessary agreements with each exchange for receiving information from the exchange.

TSE shall reserve the right to provide the exchange(s) with each FLEX User’s join status for multicast groups that contain information from the exchange(s).

Inquiries on these connection specifications: Tokyo Stock Exchange (Service Desk)
TEL : +81-50-3822-8882 MAIL : arrowhead@jpx.co.jp
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1. OUTLINE

1.1. Purpose

This document contains information on the variety and formats of messages (User tag) concerning index/statistics for TSE market information system.
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2. USER DATA SECTION

The user data section will be edited by combining different tags.

2.1. Definition of Tags

Tags will be used as a means of outputting information. Different tags will be used for different information classifications; the same tag will never be used in different messages types.

When information to be newly output occurs, a tag may be newly set for such information. Therefore, each client system must be in such specification that allows the operator to
determine specific tags to be used and to receive and dispose of such tags if the operator considers it appropriate.

2.1.1. Basic Tag Format

Each tag has its own format. For the formats of different tags, refer to “2.4 Information Concerning Individual Tags”.The following figure shows the basic format of tags.

Data of information
(the format varies among
different tag IDs)

Tag ID
Reserved

* Tag ID will be numbered using 1to 9 and Ato Z.
* The Flag(Reserved) is Space(2bytes).

2.1.2. Output Conditions for Tags

For the output conditions for different tags, refer to “2.4 Information Concerning Individual Tags”.

2-1
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2.2. List of Tags Used for Different Message Types

(1) Statistics message

I:‘:": Tag ID Name Description
1 MV Market value Tag for total market value information.
2 YS Simple yield Tag for simple yield information.
3 YW Weighted yield Tag for weighted yield information.
4 AP Simple stock price average Tag for simple stock price average information.
5 AW Weighted stock price average Tag for weighted stock price average information.
6 AT Simple stock price average by industry Tag for simple stock price average information by industry.
7 Y Japanese yen CB indicator Tag for information concerning yen-denominated CB index (overall)/(parity 100 or higher)/(parity less than 100).
8 NC Number of gainers/decliners Tag for the number of listed issues and the number of gainers/decliners.
9 TV Estimated total trading volume Tag for estimated total trading volume information.
10 TA Estimated total turnover Tag for estimated total turnover information.
1 VS VWAP by market Tag for information concerning volume weighted average price by market.
12 RO Ranking by trading volume Tag for ranking by trading volume information.
13 RA Ranking by turnover Tag for ranking by turnover information.
14 RC Ranking by net change (up/down) Tag for ranking by net change (up/down) information.
15 RP Ranking by net change (up/down) rate Tag for ranking by net change (up/down) rate information.
16 TS ToSTNeT statistics Tag for TOSTNeT statistical information.

(2) Index message

I:f: Tag ID Name Description
17 41 Stock index/open, high, low and current price | Tag for index (Open, high, low and current prices)

18 SQ SQ Tag for SQ information.

(3)Control message

I:f: Tag ID Name Description
19 LC Control Tag for various types of control information.
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2.3. List of Issue Classification Codes/Applicable Tags
2.3.1. Statistics messages

Issue classification code*1 I\é § 3{; /13 {7\\, /T\ 31( 15 $ X \S’ 8 i c | p g
ol E|_ | .| % ER
@l g| €18 ] gl E|% El, |5 |¢
Message ol |3 |2 5| 22| 8| 2|8 |2 |2|2 |88
type . sl2 || 8| 2| 8|8 | 8| 5|2 |8 |E|5|2|58c¢®
Large classification Medium classification s|2 2|5 | 5| 2|l | §| |8 |2 |E|2|c 8%
= 2| @] § S|l 2|l |- |=2|& |2 |& |~
S| 8| &5 |5 £l 5 £ |3
Exchange = (% = E §
code
First section (Domestic stock) (11)
Second section (Domestic stock) | 1 (TSE) | * | ¥ [ | F 1 * | s N A O A A O B
(12)
Foreign stock(13) *4 1 (TSE) A I
Mothers (Domestic stock) (14)
Statistics | Stock-elated(01) | toxy0 PRO Market (Domestic
message*3 stock) (22)
(200) JASDAQ Standard (Domestic stock) | * (TsB) | * | * | * | * | * L L N O L L
(24)
JASDAQ Growth (Domestic stock)
(26)
CB(11) 1(TSE> * * * * * * * *
CB-related(02
©2) EB(14) 1 (TSE) S

*1: Issue Classification Code of issues applicable for statistics computation.

*2: Includes ToSTNeT stock (First Section(Domestic Stock), Second Section(Domestic Stock), Mothers(Domestic Stock) , TOKYO PRO Market (Domestic stock) , JASDAQ Standard
(Domestic stock), JASDAQ Growth (Domestic stock)) and ToSTNeT CB.

*3: Statistics message isn’t output at the time of backup of morning session after start of afternoon session.

*4:This includes the total of First Section (Foreign Stock)(13), Foreign beneficial security(16)(except exchange traded fund), Second Section(Foreign Stock) (21), Mothers(Foreign Stock) (18) ,TOKYO PRO Market (Foreign stock)
(23), JASDAQ Standard (Foreign stock) (25), and JASDAQ Growth (Foreign stock) (27).

*5: Only First section (Domestic stock) is applicable.
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2.3.2. Index messages

4 S
g | 1| Q
Issue classification =
(<]
Message type code Name %
o
s
2g| 3
Exchange E’E
code =
3
o
Index message o * *
(300) 1 (TSE)
2.3.3. Control message
L
Tag ID ©
Name
Message type Exchange
ge byp Issue classification | code
code °
=
o
o
Control message
(900, 905) — — *

2-4
Copyrights © 2019 Tokyo Stock Exchange, Inc. All rights reserved.



2.4. Information Concerning Individual Tags

The following pages describe the output conditions and the formats of individual tags.
The table below shows the main references for output condition or format, etc.

I:lec':' Name Reference document Reference item
1 Simple stock price average,
Day-on-day comparison
9 Weighted stock price average,
Day-on-day comparison
3 Simple average, Parity average . .
p VWAP by market, Day-on-day (1) Price, Parity, VWAP, Index
comparison
5 | Net change (up/down),
6 Index(Open, High, Low, Current,
Day-on-day comparison)
7 Market value, Day-on-day
Sl Ll . Common ltems
8 | Estimated total trading volume
9 | Estimated total Turnover 5.3.5. General Rules for Data Sets (2)Trading volume, Turnover
10 1st to 30th ranking by trading
volume
11 1st to 30th ranking by turnover
12 Simple yield, Day-on-day
comparison
13 Weighted yield, Day-on-day
comparison (4)Yield
14 Divergence average, Direct yield
average
15 Net change (up/down) rate
16 Time (5)Time
17 Industry code Common ltems 6. Appendix 6.1.Industry Code
18 Index type Index - Statistics 3.Appendix 3.1. Index type
19 Deta_|l output timing for statistics System Operation 2.1. Time Schedule of a business day Table. 2.1-2 Output time zone
and index messages
20 Issue Classification Code Inde>.<-Statistics o . gg; ﬁ}tgg;tmsﬂ;;;zages
and Applicable Tags 2.3 List of Issue Classification Codes/Applicable Tags 23.3 Control Message
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MV: Market value

1. Format (45 bytes)

L} Day-on-day
38 Total .
g market comparison (16)
B 2 value
SlslelSlesls |gg
12 |F |3 |ES| 48|88
= = 1= = [t [
o S |85/ E485/58 |2
S 2| S1EE|R5
g R F R0 °
2 [ [€) @[]0 0) |04 | ()

2. Content and output condition

Content and output condition

Remarks

1. Content
In this tag, total market value information for each market (issue classification) will be set.
This data appears as part of a statistics message.

2. Output condition
(1)When there is regular output

(2)When latest statistics information is retransmitted
(3)At the discretion of TSE
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3.  Detailed format

-] S § =
= - o £ e . ”
£ Name S| o 5 Description Setting condition
2 S| 5«
()
1 |Tag ID 0 2 | C |Indicates that this is the total Market value tag. MV is set.
2 |Reserved 2 2 | C |Thisitemis reserved for future use.
(6 bytes) : HH (24-hour notation) MMA A
3 |Time 4 | 6 | C [Indicates the time of computation. ™)
/\ represents space
4 |lssue classification code | 10 | 4 | C |Indicates the issue classification code.
Total market value 14 |15
5 Trading vqu_me/ a9l c Indicates the unit of the turnover. If there is no tumover, spaces will be set.
Turnover unit flag
Indicates the total market value.
Total market value (15) |(14)} € The unit used for the computation is ¥1 million.
Day-on-day comparison | 29 |[(16)
Trading volu_me/ ) (] ¢ Indicates the unit of Day-on-day comparison. If not applicable, spaces will be set
6 Turnover unit flag
Day-on-day Indicates the change in the total market value (after
. (30) [(14)| C . .
comparison adjustment) from the previous day.
Sign (44) | (1) | C [Indicates the sign of Day-on-day comparison. +, - or space will be set.

2=17
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YS: Simple yield

1. Format (32 bytes)

. . Day-on-day
K Simple yield comparison (9)
- 8 ©
c
a 2l e |8
— —-—
= =] > C
Bla2 | |8 |2 83
— () = > c T [y
o 3 || 2|58 2
© s |» | L CEL n
(5] IS TS
g N o o
(72
L

(2 1@ ]

—_
o~
=
—_
(o)
=
—_
—
=
—_
(o)
=
—_
—
=

2. Content and output condition

Content and output condition

Remarks

1. Content
In this tag, simple yield information for each market (issue classification) will be set.
This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3.  Detailed format

) S § =
=2 - o £ e . ”
£ Name S| o 5 Description Setting condition
] S | €| L
= - 5\
1 (TagID 0 2 | C [Indicates that this is the simple yield tag. YS is set.
2 |Reserved 2 2 | C [Thisitemis reserved.
(6 bytes) : HH (24-hour notation) MMA A
3 |Time 4 | 6 | C [Indicates the time of computation. ™)
/\ represents space
4 |lssue classification code | 10 | 4 | C |Indicates the issue classification code.
Simple yield 14 19
Indicates the simple yield.

5 Simple yield (14) | (8) | C |Unit: 1/100%

Sign (22) | (1) | C [Indicates the sign of Simple yield. + will be set.

Day-on-day comparison | 23 | 9

Day-on-day Indicates the change in the final simple yield from the
6 . (23) 1 8)| C .

comparison previous day.

Sign (31) [ (1) | C [Indicates the sign of Day-on-day comparison. +, - or space will be set.
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YW: Weighted yield

1. Format (32 bytes)

) Day-on-day
o Weighted | ¢omparison
3 yield (9) 9)
o |8 =
= ()
2|8 |E|2 55
T £13|5|i8 5
21> |3E|°
5 B a8
o | =
2 [ |6) |4 [@®) (1) |@®) [()
2. Content and output condition
Content and output condition Remarks

1. Content
In this tag, weighted yield information for each market (issue classification) will be set.
This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3.  Detailed format

S s 5| &
= - o £ e . ”
£ Name S| o 5 Description Setting condition
2 9 | 8|
= ] 5\
1 |Tag ID 0 2 | C |Indicates that this is the weighted yield tag. YWiis set.
2 |Reserved 2 2 | C |Thisitemis reserved for future use.
(6 bytes) : HH (24-hour notation) MMA A
3 |Time 4 | 6 | C [Indicates the time of computation. ™)
/\ represents space
4 |Issue classification code | 10 | 4 | C |Indicates the issue classification code.
Weighted yield 14 |9
Indicates the weighted yield.

5 Weighted yield (14) 1 (8) | C |Unit: 1/100%

Sign (22) | (1) | C |Indicates the sign of weighted yield. + will be set.

Day-on-day comparison | 23 | 9

Day-on-day Indicates the change in the final weighted yield from the
6 . (23) | 8)| C .

comparison previous day.

Sign (31) | (1) | C |Indicates the sign of Day-on-day comparison. +, - or space will be set.
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AP: Simple stock price average

1. Format (46 bytes)

° Simple stock price Day-on-day
® 3 average(16) comparison(16)
ho} ey
=8|35 |2 S 8 55
Slg|l2|2 |2 |85 c |22 <
o 3 © = oz 2 |= |58 2
© e | E 2P |5 |
3 |2 |EE& 2 |88
£ » 5 o o
2 [ | 6) [ @) [ (1) ]ah] () [ (1) ]| (1)

2. Content and output condition

Content and output condition Remarks

1. Content
In this tag, simple stock price average information for each market (issue classification) will be set.
This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3.  Detailed format

S 5| 5| =
£ Name s e § Description Setting condition
2 S-S
1 |Tag ID 0 2 C |Indicates that this is the simple stock price average tag. AP is set.
2 |Reserved 2 2 C |This item is reserved for future use.
(6 bytes) : HH (24-hour notation) MMA A
3 |Output time 4 | 6 C [Indicates the time of computation. ™)
/\ represents space
4 |Issue classification code | 10 | 4 C |Indicates the issue classification code.
Simple stock price 141 16
average
Unit flag (14)| (1) | C |Indicates that this is the unit flag. 2 is set.
5
Simple stock price (15| (14 | ¢ Indicates the simple stock price average.
average The unit used for the computation is ¥1/100 (i.e., sen)
Sign (29)| (1) | C |Indicates the sign of Simple stock price average. + will be set.
Day-on-day comparison | 30 | 16
Unit flag (30)| (1) | C |Indicates that this is the unit flag. 2is set.
6
Day-on-day Indicates the change in the final simple stock price average
. (31)| (14) | C .
comparison from the previous day.
Sign (45)| (1) | C |Indicate the sign of Day-on-day comparison. +, - or space will be set.
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AW: Weighted stock price average

1. Format (46 bytes)

— | Weighted stock price Day-on-day
o | = average(16) comparison(16)
BlE|SE 3
a s | F |54 8 g > c
o8 |5 |8 |eC s |58
Pl E|cI=|vg &= |£5 6
o’ S ® =2 (L7 & = (22| &
o S S |< S | E
3 o E=d 3 S |83
= g
2 (@ [ 6) [ @) [ (1) ah] ) [ (1) O4] ()
2. Content and output condition
Content and output condition Remarks

1. Content
In this tag, weighted stock price average information for each market (issue classification) will be set.
This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3.  Detailed format

) S § =
= = Q £ _r . i
£ Name S| o 5 Description Setting condition
2 S| &<
1 |Tag ID 0 2 C |Indicates that this is the weighted stock price average tag. AW is set.
2 |Reserved 2 2 C |This item is reserved.
(6 bytes) : HH (24-hour notation) MMA A
3 |Output time 4 1 6 C [Indicates the time of computation. ™)
/\ represents space
4 |lssue classification code | 10 | 4 C |Indicates the issue classification code.
Weighted stock price 14| 16
average
Unit flag (14)| (1) | C |Indicates that this is the unit flag. 2 is set.
5
Weighted stock (15| (14) | ¢ Indicates the weighted stock price average.
price average The unit used for the computation is ¥1/100 (i.e., sen)
Sign (29)| (1) | C |Indicates the sign of Weighted stock price average. + will be set.
Day-on-day comparison | 30 | 16
Unit flag (30){ (1) | C [Indicates that this is the unit flag. 2 is set.
6
Day-on-day Indicates the change in the final weighted stock price
. (31)] (14) | C ;
comparison average from the previous day.
Sign (45)| (1) | C [Indicates the sign of Day-on-day comparison. +, - or space will be set.
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AT: Simple stock price average by industry

1. Format (46 bytes)

Simple stock Day-on-day
° price average comparison
o 16 16
o |8 |E g (16) (16)
= s — -
% 8 3 "3 S 23 > c
OCls|2|laz2|l2| 8lssl
t |g8|? |z |5E|°
=) D c:>. o [m] 8
(2 [ |6) | @) [ (1) 4] (1) [ (1) ] 4] (1)
2. Content and output condition
Content and output condition Remarks

1. Content
In this tag, simple stock price average information by industry classification will be set.
This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3.  Detailed format

S 55 %
£ Name s et § Description Setting condition
2 RIS
1 |TagID 0 9 c gglcates that this is the simple stock price average by industry AT is set.
2 |Reserved 2 2 | C |Thisitemis reserved.
(6 bytes) : HH (24-hour notation) MM
3 |Output time 4 | 6 | C |Indicates the time of computation. JAVAN |
/\ represents space
This tag will also be sent for industries without issues. . . .
4 |Industry code 10 | 4 C This tag will not be sent for "Others" (9999). One industry code is set in one tag.
Simple stock price (14) | (16)
average
Unit flag (14) | (1) | C |Indicates that this is the unit flag. 2 is set.
5 Simple stock (15)| (14| ¢ Indicates the simple stock price average by industry.
price average The unit used for the computation is ¥1/100 (i.e., sen).
Sign (29) | (1) | C |Indicates the sign of Simple stock price average. + will be set.
Day-on-day
comparison (30) | (16)
Unit flag (30) | (1) | C |Indicates that this is the unit flag. 2 is set.
6 Day-on-day 31| (4] ¢ Indicates the change in the final simple stock price average by
comparison industry from the previous day.
Sign (45) | (1) | C [Indicates the sign of Day-on-day comparison. +, - or space will be set.
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lY: Japanese yen CB indicator

1. Format (210 bytes)

Overall (100) Parity 100 or higher(50)
o |2 Simple a 32 Di 18 Parity average(32) [Direct yield 18)  [Simpl 16)| DIvergence o 16) | Dveweree
=1z 2 imple average(32) ivergence average(18) arity average irect yield average(18)  (Simple average(16) | ayerage(9) [Parity average(16) | ,eragers)
E 3 = = ® = §§, = g = =) S, =) Q
o S| 2|5 |c|sE5|8B|888 | |E|8|c|585|1ReB|88|5|S|5|B8(8sB|S|E|5|8g5
S| 5|9 |5 (5@ (88| (E5% |5 | 2|9 |5 (g7 |28% [E57 |5 |59 B8 |5 |2|% [z¥>
o 38 g3 = E z = E g3 =E 2 23 z g2
(=) O o ol O o o oo £ o o [m]
o D o
2 [ @ @) | ()| () [ ()] ah) () [ @) (M@ | ()| )[4 () [) | ()@ )@ [(1)|0) |04 )]®) [()]0)]14)]1)]E) ()
Continued
Parity less than 100(50)
Simple average(16)[ Divergence | Parity average(16) |  Directyield
average(9) average(9)
[ % c @© c 2 |5 c |o c
T |z |2 |2gl2 |2 |§ |2 |2gl>
5 & w Ué’g w 5 E w gg w
gl |5® Sl 5°
n o
() [ (4] () [ @) [ (1) | (1) | (14)] (1) |®) | (1)
2. Content and output condition
Content and output condition Remarks

1. Content
In this tag, CB indicator (overall, parity 100 or higher, and parity less than 100) information will be set.
This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3.  Detailed format

S s| 5| &
= = [= £ R . ”
£ Name s et 5 Description Setting condition
[ o - (T
= | >
(7]
1 |Tag ID 0 2 C |Indicates that this is the Japanese yen CB indicator tag. IY is set.
2 [Reserved 2 2 C |This item is reserved for future use.
(6 bytes) : HH (24-hour notation)
3 [Output time 4 6 C |Indicates the time of computation. MMAA(Y)
/A represents space
Overall 10 | 100 Indicates the CB index (overall).
Simple average (10) | (32)
Unit flag (100 | (1) [ C |Indicates that this is the unit flag for the simple average. 2 is set.
. Indicates the simple average.
Simple average (a4 C The unit used for the computation is ¥1/100 (i.e., sen).
Sign (25) | (1) | C |The sign for the simple average will be set. +is set.
Unit flag )| (1) | ¢ Ir)d|cates that this is the unit flag for the Day-on-day comparison of 2is set.
simple average.
Day-on-day comparison | (27) | (14) | C |Indicates the Day-on-day comparison of simple average.
Sign anlm | c ;I'Qte sign for the Day-on-ay comparison of simple average will be +, - or space will be set,
Divergence average (42) | (18)
Divergence average (42) | (8) | C |Indicates the divergence average. The unitis 1/100%.
Sign (50) | (1) [ C |The sign for the divergence average will be set. +is set.
Day-on-day comparison | (51) | (8) | C [Indicates the Day-on-day comparison of convergence average.
Sign 69| (1) | ¢ The sign for the Day-on-day comparison of convergence average +, - or space will be set,
will be set.
Parity average (60) | (32)
Unit flag 60) [ (1) | C |Indicates that this is the unit flag for the parity average. 2 is set.
. Indicates the parity average.
Parity average 61) | (14)] C The unit used for the computation is 1/100 points.
Sign (75) | (1) | C [The sign for the parity average will be set. +is set.
Unit flag 76| () | c andeli::;e;s the unit flag for the Day-on-day comparison of parity 2is set.
Day-on-daycomparison | (77) | (14) | C [Indicates the Day-on-day comparison of parity average.
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Sign @l | ¢ 'SI':te sign for the Day-on-day comparison of parity average will be + - or space will be set
Direct yield average (92) | (18)

Direct yield average (92) | (8 | C [Indicates the direct yield. The unit is 1/100%.

Sign (100)] (1) | C |[The sign for the direct yield will be set. +is set.

Day-on-day comparison |(101)| (8) | C |Indicates the Day-on-day comparison of direct yield.

Sign (109)] (1) | C [The sign for the Day-on-day comparison of direct yield will be set. |+, - or space will be set.
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(Continued)

s £ 3|8
£ Name T e 5 Description Setting condition
2 S| 5| =
i
Parity 100 or higher 110 | 50 Indicates the CB indicator (parity 100 or higher).
Simple average (110) | (16)
Unit flag (110) | (1) Indicates that this is the unit flag for the simple average. 2 is set.
: Indicates the simple average.
Simple average | (111) | (14) The unit used for the computation is ¥1/100 (i.e., sen).
Sign (125 | (1) The sign for the simple average will be set. +is set.
Divergence average | (126) | (9)
Divergence average | (126) | (8) | C [Indicates the divergence average. The unitis 1/100%.
Sign (134) | (1) | C [The sign for the divergence average will be set. +is set.
Parity average (135) | (16)
Unit flag (135) | (1) | C [Indicates that this is the unit flag for the parity average. 2 s set.
. Indicates the parity average.
Parity average | (136) | (14) The unit used for the computation is 1/100 points.
Sign (150) | (1) | C |The sign for the parity average will be set. +is set.
Direct yield average | (151) | (9)
Direct yield average | (151) | (8) | C |[Indicates the direct yield. The unitis 1/100%.
Sign (159) | (1) | C |The sign for the direct yield will be set. +is set.
Parity less than 100 160 | 50 Indicates the CB indicator (parity less than 100).
Simple average (160) | (16)
Unit flag (160) | (1) | C |Indicates that this is the unit flag for the simple average. 2 is set.
. Indicates the simple average.
Simple average | (161) | (14) | C The unit used for the computation is ¥1/100 (i.e., sen).
Sign (175) | (1) | C [The sign for the simple average will be set. +is set.
Divergence average | (176) | (9)
Divergence average | (176) | (8) | C |Indicates the divergence average. The unitis 1/100%.
Sign (184) | (1) | C [The sign for the divergence average will be set. +is set.
Parity average (185) | (16)
Unit flag (185) | (1) | C |[Indicates that this is the unit flag for the parity average. 2 is set.
. Indicates the parity average.
Parity average | (186) | (14) The unit used foFr) the};omputa?ion is 1/100 points.
Sign (200) | (1) | C [The sign for the parity average will be set. +is set.
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Direct yield average | (201) | (9)
Direct yield average | (201) | (8) Indicates the direct yield.  The unitis 1/100%.
Sign (209) | (1) The sign for the direct yield will be set. +is set.
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NC: Number of gainers/decliners

1. Format (84 bytes)

Tag ID
Reserved
Output Time
Issue classification code
Number of listed issues

Number of listed companies

Number of Number of Number of Number of Number of Number of
o ) decliners ) ) issues with inactive issues
active issues gainers issues with no no
change comparison
[72] (72} [72] n [70] [70]
(5] (<5 (<5 (5] [«5) [«5)
7 » » @ » »
o K=} = o = K=} = o = o = o
© © o © o © ° © o © o ©
S (a4 S @ S (24 o o' by fo'd 5 @
e) o) o) o) o) o)
[S [S [S [S [S [S
> > > > > >
= = = = = =
(5) (5) (5) () (5) (5) () (5) G [6) |6 (%)

2. Content and output condition

Content and output condition

Remarks

1. Content

In this tag, number of listed issues/ number of gainers/decliners information by market (issue classification) will be set.

This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3.  Detailed format

S s| 5| 5
= = Q 1= o . eer
£ Name S| o 5 Description Setting condition
2 S| 5| =
o
1 |Tag ID 0 2 C |Indicates that this is the tag for gainers/decliners. NC is set.
2 |Reserved 2 2 | C |Thisitem is reserved for future use.
3 |Output time 4 6 | C |Indicates the time of computation. (6 bytes) . HH (24-hour notation) MM A (')
/\ represents space
Indicates the classification of the numbers of
4 |Issue classificationcode | 10 | 4 | C |gainers/decliners, using the corresponding issue 0113 is set for Foreign Stock.
classification code.
5 Number of listed 14| 5 c Indicates the number of listed companies.  Unit:
companies company
6 |Number of listed issues | 19 | 5 | C (Indicates the number of listed issues.  Unit: issue
Number of active issues | 24 | 10 Indicates the number of issues for which trades were 0 is set if no execution.(ratio:0%)
executed.
7 Number of issues (24) ] (5) | C |Unit: issue
Ratio (29) | (5) | C [Unit: 1/100%
Indicates the number of gainers.
8 |Number of gainers 34 | 10 | C |[The settings of the items is the same as for active
issues.
Indicates the number of decliners.
9 |Number of decliners 44 | 10 | C |The settings of the items is the same as for active
issues.
Indicates the number of issues that did not change from
10 Number of issues with s | 10 | ¢ the previous day.

no change

The settings of the items is the same as for active

issues.
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Number of issues with

Indicates the number of issues that could not be
compared with the previous day.

1 no comparison 64 | 10 The settings of the items is the same as the active
issues
Indicates the number of issues for which trades were
12 Number of inactive 74 | 10 not executed.
issues The settings of the items is the same as the active
issues.

2-25
Copyrights © 2019 Tokyo Stock Exchange, Inc. All rights reserved.

NC: Numbers of up/down



TV: Estimated total trading volume

1. Format (31 bytes)

- = Estimated total
2 | 8 |trading volume (15)

|2 |88 il

= GEJ = %45 d 5 E
7|2 2 |898328|53
Fleoe | & |c9cS s E|le >
o = @ = | 82 ® o
S|z |2 |F2|lEs=s

@« | & @ ®

2 1@ (6 @@ () |14

2. Content and output condition

Content and output condition Remarks
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Content and output condition

Remarks

. Content
In this tag, estimated total trading volume information for each market (issue classification) will be set.
This data appears as part of a statistics message.

. Output condition

(1) When there is regular output

(2) When latest statistics information is retransmitted
(3) At the discretion of TSE
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3. Detailed format

S s| E| 5
= =1 (= £ r . ”
£ Name S| o 5 Description Setting condition
2 S| 5|«
o
1 |Tag ID 0 2 C |Indicates that this is the estimated total trading volume tag. [TV is set.
2 |Reserved 2 2 C |This item is reserved for future use.
3 |Output time 4 6 C |Indicates the time of computation. (Zbytes) : HH (24-hour notation) MMA A ()
represents space
I Indicates the classification of the estimated total trading Spaces will be set if the other classification flag is
4 |Issue dlassification code | 10 | 4 C volume, using the corresponding issue classification code set
» USINg P 9 " 0113 is set for Foreign Stock.
11: Total of Stock
. S . . . 12:  ToSTNeT stock
Identifies the classifications that are not included in the issue 27: Tot:ISof CeB stoc
5 |Other classification code| 14 | 2 C |classification codes. 22: ToSTNeT CB
Estimated total trading 161 15 Spaces will be set if such value is yet to be
volume computed.

Trading volume
6 Turnoverunit | (16)| (1) | C |Indicates that this is the Trading volume/Turnover unit flag.

flag

Estimated total a7l (4 | ¢ Indicates the estimated total trading volume for each issue  |A cumulative value of the morning and afternoon

sessions is set.

trading volume

classification.
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The following units will be used for the computation for

different issue classifications:

Copyrights © 2019 Tokyo Stock Exchange, Inc. All rights reserved.

T Unit used for
Issue classification .
computation
1st Section(Domestic Stock) |10,000 shares
2nd Section(Domestic Stock) |10,000 shares
Mothers(Domestic Stock) 1 share
TOKYO PRO Market 1 share
(Domestic stock)
JASDAQ Standard 1 share
(Domestic stock)
JASDAQ Growth 1 share
(Domestic stock)
Foreign Stock 100 shares
CB ¥1 million
EB Security
Total of Stock 10,000 shares
ToSTNeT stock 1,000 shares
Total of CB ¥1 million
ToSTNeT CB ¥1 million
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TA: Estimated total turnover

1. Format (32 bytes)

Estimated total
o B | B turnover (16)
= e o =
2|2 |E|58]8 |- o
282|588 28z |,
|5 |2 |2 |835|s |2
(@) £ S |2 C(223|5
S |o |2ElEE|8
g2 |3 |58|E=|
8 |8 |Fa|u
2 [ @2 [®) | @) |2 |1)]|(4]0)

2. Content and output condition

Content and output condition

Remarks

1. Content

In this tag, estimated total turnover information for each market (issue classification) will be set.

This data appears as part of a statistics message.

2. Output condition
Same as the estimated total trading volume tag.
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3. Detailed format

) S § =

=2 = o 1= r . ”

£ Name S| o 5 Description Setting condition

] o | €| L

= - 5\

1 |TagID 0 2 C |Indicates that this is the estimated total turnover tag. TAs set.

2 |Reserved 2 2 C |[This item is reserved.

3 |Output time 4 6 | C |Indicates the time of computation. (6 bytes) : HH (24-hour notation) MMA A (')
/\ represents space

4 Issue classification 10l a c Indicates the classification of the estimated total turnover, using ipsaeies will be set if the other classification flag

code the corresponding issue classification code. 0113 is set for Foreign Stock.
Identifies the classifications that are not included in the issue 11:, Stock total
e s 12:  ToSTNeT stock

5 |Other classificationflag | 14 | 2 C |classification codes. '
21: CB total
22; ToSTNeT CB
Spaces will be set if such value is yet to be
computed.

Estimated total turnover| 16 | 16
6
Trading volume/
Turnover unit (16) | (1) | C |Indicates the Trading volume/Turnover unit flag.

flag
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Indicates the estimated total turnover.

The following units will be used for the computation for different

issue classifications:

Issue classification

Unit used for

computation
First Section(Domestic Stock) ¥1 million
Second Section(Domestic Stock) [¥1 million
Mothers(Domestic Stock) ¥1 million
TOKYO PRO Market (Domestic -
¥1 million
stock)
Estimated total an | (14) JASDAQ Standard(Domestic |y, o Acumulative value of the morning and afternoon
turnover stock) sessions is set.
JASDAQ Growth (Domestic e
¥1 million
stock)
Foreign Stock ¥10,000
CB ¥1 million
Stock total ¥1 million
ToSTNeT stock ¥1 million
CB total ¥1 million
ToSTNeT CB ¥1 million
Reserved BN (1M This item is reserved.
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VS: VWAP by market

1. Format (47 bytes)

g VWAP by market(33)
o | 2
a |2 |E]|¢
AR REAR e [B .
a c“é g § % (19; gc‘: é% (%
> e g.,—‘f Q@ a
2| o | & = > |z E
S < g |08
=z | £ - =
o = o
@ [@ 6 @ [ (@) )]0

2. Content and output condition

Content and output condition

Remarks

1. Content
In this tag, volume weighted average price (VWAP) information for each market (issue classification) will be set.
This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3.  Detailed format

-] S § =
2 = o £ . .. . ier
£ Name S| o 5 Description Setting condition
2 O | 8| L
= - 5\
1 |Tag ID 0 2 C |Indicates that this is the VWAP by market tag. VS is set.
2 [Reserved 2 | 2 | C |Thisitemis reserved.
3 |Output time 4 6 | C |Indicates the time of computation. (Zbytes) + HH (24-hour notation) MM 2 ()
represents space
4 issue classification code | 10 | 4 c Inr:hcates the cIaSS|f|c.at|o'n of the VWAP py market,
using the corresponding issue classification code.
VWAP by market 14 | 33
Unit flag (14)] (1) | C | Indicates the unit flag. 2 is set.
Indicates the VWAP by market.
VWAP by market | (15) | (14) | C Unit used for computation: ¥1/100
Sign (29) | (1) | C |Indicates the sign of unit flag. +is set.
5
Reserved (30) | (1) | C [Thisisreserved.
Unit flag OIROREe Indlqates the unit flag of the change from the 2is set.
previous day.
Day-on-day (32) | (14) | C [Indicates the change from the previous day.
comparison
Sign )| (1) | C Lnad;cates the sign of the change from the previous + - or space will be set
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RO: Ranking by trading volume

1. Format (914 bytes)

30th rank by trading volume (30)

Issue code
Reserved
Trading volume

Trading volume/
Turnover unit flag

° % Top rank by trading volume (30) %

A |8 |E| S o S

> |5 |35 |8 3 28 3 =
(8|8 |8 | |28 |5= = > =
c13|s|2|8|z |25 2 = &

3 %13 |29 3 s

: £ 1587 || g

=2 P

2
(2 1@ ) @) @ (2] () |(1)](14) o~ (2)

—_
—
N

—

—_
—

~

—_
—

~

—_
—
=N

=

2. Content and output condition

Content and output condition

Remarks

1. Content

In this tag, information concerning top 30 issues by trading volume for each market (issue classification) will be set.

This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3.  Detailed format

o S § =
= = Q 1= o . ier
£ Name S| o 5 Description Setting condition
2 AN
1 |TagiD 0 9 C Indpates that this is the top trading volume RO'is set
rankings tag.
Reserved 2 2 C |This item is reserved.
Output time 6 C |Indicates the time of computation. (6 bytes) - HH (24-hour notation) MMA A (')
/\ represents space
4 |Issue classification code | 10 | 4 C |Indicates the issue classification code.
Indicates the issue that is ranked 1st in trading Spaces will be set if there is no issue that is ranked
Top rank by trading 14 | 30 volume. In case of shared rank, ranking will be 1st by trading volume.
volume output in ascending order of issue classification
code.
If the rank is one digit, set the rank with
. right-aligned and front-space.
Rank (14)| (2) C [Indicates the rank. e.g. If the rankis 1, set A1,
5 /\ represents space
lssue code 16)| (12) | ¢ Indicates the issue code. (Refer to the list of issue
codes.)
Reserved (28)| (1) | C |Thisitemis reserved.
Trading volume/ 1 og) | 1y | ¢ |Indicates the unit of the trading volume.
Turnover unit flag
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Indicates the trading volume.

The following units will be used for the computation
of trading volume for different issue classifications:

- Unit used for
Issue classification .
computation
First Section
(Domestic Stock) 100 shares
Second Section
(Domestic Stock) 100 shares
Mothers(Domestic Stock) 1 share
TOKYO PRO Market 1 share
(Domestic stock)
Trading volume (30)| (14) JASDAQ Standard 1 share
(Domestic stock)
JASDAQ Growth 1 share
(Domestic stock)
CB ¥100,000
6to 2nd_to 30th ranks by 44 | 870 Same as the top rank by trading volume.
34 |trading volume
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RA: Ranking by turnover

1. Format (914 bytes)

Turnover

[}
§ Top rank by turnover (30)
)
fy
a 8 g ES) - o
= > — © [0} D ©
[ o e
o > -— = ° S =
© 7] 2 E7 X o 2¢
Fle 2285 |92 |3 =2
o > S 3] [} o =X 0)
o @ o = @ £3
= N 5 B e
3 L o S5
£ o’ ==

(2 1@

—_
(o2}
-
—_
S
=
—_
N
-
—_
[N
N
-
—_
[N
—
—

—_
—_
N

~

= 30th rank by turnover (30)
[72]
= 8
S & 3 ES| »

> ~ Q 2'c [
£ © [< O |o €3] 3
> E © o |2 o8| £
N S o > P £3 S
e B |8 [Be|F
—-— — [¢6) ': =1
- [0’ —
o
N

@ | (12 (1) | (1) | (14)

2. Content and output condition

Content and output condition

Remarks

1. Content

In this tag, information concerning top 30 issues by turnover for each market (issue classification) will be set.

This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3.  Detailed format

o S § =
= = Q 1= o . rer
£ Name S| o 5 Description Setting condition
2 S| ==
(i)
1 |Tag ID 2 C |Indicates that this is the top turnover rankings tag. |RA is set.
2 [Reserved 2| 2 C |Thisitem is reserved.
3 |Output time 4 6 C |Indicates the time of computation. (Zbytes) - HH (24-hour notation) MM ()
represents space
4 |Issue classification code | 10 | 4 C |Indicates the issue classification code.
Indicates the issue that is ranked 1st by turnover.
Top rank by turnover 14 1 30 In caselof shared fa.”k’ rankmg ywll'be outputin If there is no such issue, spaces will be set.
ascending order of issue classification code.
If the rank is one digit, set the rank with
. right-aligned and front-space.
Rank (14)| (2) | C |Indicates the rank. e.g. If the rankis 1, set A1,
/\ represents space
5 lssue code 16)| (12) | ¢ Indicates the issue code. (Refer to the list of issue
codes.)
Reserved (28)| (1) | C |Thisitem is reserved for future use.
Trading volume/ Indicates the Trading volume/Turnover unit flag.
g volu (29)| (1) | C |The unit used for the computation of turnover will
Turnover unit flag o
be ¥1 million.
Turnover (30)| (14) | C [Indicates the turnover.
6 to|2nd to 30th ranks by 44 | 870 | C |Same as the top rank by turnover.
34 |turnover
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RC: Ranking by net change (up/down)

1. Format (1455 bytes)

% 5 Top rank by net change (48) @ 30th rank by net change (48)
B|E|&]|% . . z = .
2ls 223 8ls|.|c El 18 24 els|.|L N -
clgls|zlzlElS|2|8|l2|ls|E|E|l8ls|\B5\|E|c|2|fl2|5|8|8 85
“le|slz|2|g|8|5|e|e|e|5|g|®|\Gs\|2|2|8|5|e|@|e|5|2|°
2 | 2 9 | D =] § 2 N s | =] § 2
i) O o o (&) o
o
&
@21 @ @@ | |@ [0 )] ) || ) | 0] 1) @102 | {af ) | )| ) 0] 1)
2. Content and output condition
Content and output condition Remarks

1. Content
In this tag, information concerning top 30 issues by net change for each market (issue classification) will be set.

This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3. Detailed format
o S § =
= N = 8 £ o . i
£ ame S e | 5 Description Setting condition
[ o = e
= — n>:-
1 |Tag ID 0 2 | C |Indicates that this is the net change rankings tag. RC is set.
2 |Reserved 2 2 | C |This item is reserved
3 |Output time 4 6 | C |Indicates the time of computation. (6 bytes) : HH (24-hour notation) MMA A (')
/A represents space
4 |issue classification code 10l 4 |c Indicates th'e cl'aSS|f|cat|onl gf ngt change ranking, using the
corresponding issue classification code.
5 |Net change distinction 14 1 ¢ Indlce.ntes the dl.stlnchon between net change. 1 Up
1:Up  2:Down 2: Down
If there is no such issue, spaces will be set.
Indicates the issue that is ranked 1st by net change.
In case of shared rank, ranking will be output in ascending
order of issue classification code.
Issues that do not have last prices for the day will not be
included in the rankings.
Top rank by net change 15 ] 48 The last price represents trade price, special quote price, or
6 continuous execution price.(including special quote before
trading halt or continuous execution quote before trading
halt)
If the rank is one digit, set the rank with
. right-aligned and front-space.
Rank (15) | (2) | C |Indicates the rank. e.g. fthe rankis 1, set A1,

/\ represents space
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Issue code

(17)

Indicates the issue code.

State sign

(29)

1: Ask special quote*
2: Bid special quote*
Indicates the state of the current price. 3: A‘.Sk cont.muous execut.|on quote*
4: Bid continuous execution quote
Space: Other than the above
(*including special quote before trading halt or
continuous execution quote before trading halt)

Unit flag

(30)

Indicates the unit of the current price.
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Indicates the current price.
The unit used for the computation for each issue
classification will be as follows:
S Unit used for
Issue classification ,
computation
First Section(Domestic
Stock)
Second Section
(Domestic Stock)
Mothers(Domestic Stock) yen
TOKYO PRO Market or
(Domestic stock) sen*
JASDAQ Standard
(Domestic stock)
; JASDAQ Growth * depends on the Unit flag.
Current price 31 |{(14)|C (Domestic stock)
CB sen
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Sign

Indicates the sign of current price.

+ or space will be set.

Comparison type

Indicates comparison type.

Comparison with the base price for the day will be used in

the following cases:

+ The last price is not from the previous day
(The base price used in this case will be the last trade
price, special quote price or continuous execution price
from a day before the previous day.)

+ On the first day of ex-new (stocks only)

(The base price used in this case will reflect ex-rights.)

1:Indicates the change from base price for the day.
Space:Indicates the change from the last price
from the previous day.

Unit flag @n | Indicates the unit of the net change.

Net change (48) | (14) Indicates the net change.

Sign 62) | (1) Indicate the sign of net change. +, - or space will be set.
710)2nd to 30th ranks by net 63 | 1392 Same as the top rank by net change.
35 |change

2-44

Copyrights © 2019 Tokyo Stock Exchange, Inc. All rights reserved.

RC: The ranking of net change (up/down)



RP: Ranking by net change (up/down) rate

1. Format (1245 bytes)

© 2| s Top rank by net change rate (41) [ 30th rank by net change rate (41)
° B >
S| E| 5| £ &
2|2 |E| 8|32 g | e 8 g 22 2|88 2| ¢
2l8|l2|z|e|l=|8||2|l8|g|s5|lels|l Bl |c|8|®|E(8|g|5]2]s
o 5 K 3 ISl ® @ = c 2 2 S = 2 ol ® @ S c | .2 2 S >
o) e | S| |2 | 8|S |8Q |« S|l s | > © r | > | g | S| 6 |
z | 2 2 | & 5 £ | 5 N5 2 |» | 8|5 £ | 3
g | = - ) S | = e° = % | O S | =
2
N
2 [ [€) @ [ ][@ 0 [ (1) ][ () |()]®) |() 2 [ (20 (1) [ () [ (1) | (1) [} | (1)
2. Content and output condition
Content and output condition Remarks

1. Content
In this tag, information concerning top 30 issues in net change rate for each market (issue classification) will be set.

This data appears as part of a statistics message.

2. Output condition
Same as the total market value tag.
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3. Detailed format
o S| S| =
=z E= 8| € e : “
£ Name S| o | 5 Description Setting condition
£ S| &2
1 |Tag ID 0 2 | C |Indicates that this is the net change rate rankings tag. RP is set.
2 |Reserved 2 2 | C |This item is reserved for future use.
3 |Output time 4 6 | C |Indicates the time of computation. (gbytes) : HH (24-hour notation) MMA A (1)
represents space
4 |issue classification code | 10 | 4 | ¢ mdicates the clgssification of rjgt change rate ranking, using
e corresponding issue classification code.
5 |Net change distinction | 14 | 1 | C Indicates the distinction between up and down. ; ggwn
Indicates the issue that is ranked 1st by net change rate. If there is no such issue, spaces will be set.
In case of shared rank, ranking will be output in ascending
order of issue classification code.
Top rank by net change Issues that do not have last prices for the day will not be
15 | 41 included in the rankings.
rate . . . .
The last price represents trade price, special quote price or
continuous execution price.
(including special quote before trading halt or continuous
execution quote before trading halt)
If the rank is one digit, set the rank with
s | [Rank (15)| @) | C |indicates the rank. ggghtlf{'ﬁe”f;ni”lg grs?’”;estpaﬁ'_
/\ represents space
Issue code (17) | (12) | C |Indicates the issue code.
1: Ask special quote*
2: Bid special quote*
Indicates the state of the current price 3: Ask continuous execution quote”
State sign 291 (1) | C ' 4: Bid continuous execution quote*
Space: Other than the above
(*including special quote before trading halt or
continuous execution quote before trading halt)
Unit flag (30) | (1) | C |Indicates that this is the unit flag.
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Indicates the current price.

The unit used for the computation for each issue

classification will be as follows:

| - Unit used for
ssue classification .
computation
First Section
(Domestic Stock)
Second Section
(Domestic Stock)
Mothers(Domestic Stock) yen
TOKYO PRO Market or
(Domestic stock) sen*
- JASDAQ Standard *depends on the Unit flag.
Current price (31) | (14) (Domestic stock)
JASDAQ Growth
(Domestic stock)
CB sen
Sign 45| (1) Indicates the sign of current price. + or space will be set.
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Comparison with the base price for the day will be used in
the following cases:
* The last price is not from the previous day

Space: Indicates the change from the previous

(The base price used in this case will be trade price, day.
Comparison type (46) | (1) special quote price or continuous execution price froma  |1: Indicates the change from the base price for
day other than the previous day) the day.
+ On the first day of ex-new (stocks only)
(The base price used in this case will reflect ex-rights.)
Indicates net change rate.
Netchangerate | (47) | 8) | C |qne unit will be 1/100%.
Sign (55 | (1) Indicates the sign of net change rate. +, - or space will be set.
7 to2nd to 30th ranks by et 5 |1189 Same as the top rank by net change rate.
36 |change rate
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TS: ToSTNeT statistics

1. Format (148 bytes)

c . Number of
o .
o | S Trading volume (60) Turnover (60) transactions(16)
ol 8lE | &
[m] i= = — ()
>|5|=|29s8 3 & 38 8 |28 2 |8 s 2 22 8 |8 ¢ 2 -
S | @ | 3| 8BAEZ|(gcc|EZ|8<clEZ| S |EZ| T |EZ|zc|lEZ|8<|EZ| S |EZ| 8 R 2
F 12| 5|92 |=ZE|38|2E|E5|12E| 8 |2EE| Ed=2E|a38|2E|E8|1=2E| 8 |=2E| 5 ® 7
o =3 ~ |o5|a2aBleosS|ag|los5| & |5 Z dos5|ag|les|ag|les| &€ |05 2 = ©
(@) O |2 |se|lz2c|oes|z2o| @ (2o 32 |ssf(z2c|2s|z2o| @ [Z22] @ [=2 m
£ |og|2¢|os|S2|oe| & |o8| sgoo|2e|os|Se|los| &5 |o8| B <
O |S3|2s|s38|8s(s38| s [£38| DS 3|Ss(s3|8s|€3| B [§3| @ 175}
SE|IPTISE|ICOT|sE| % |SE| o |SE|PT|ISE|ICT|IsE| s |SE| 5
=2 =2 FRIS IFERI R |IFR =2 FRI S IFR 2
@2 1@ {6 | @ || ) A ) [ AD] ) [ A () | D] () | D] () | D] (1) | (14| @) | (8)
2. Content and output condition
Content and output condition Remarks

1. Content
In this tag, the quantities traded on the  ToSTNeT and other information will be set.
This data appears as part of a statistics message.
Referto “2.3 List of Issue Classification Codes/Applicable Tags,” regarding applicable Issue Classification Codes.

2. Output condition
(1) When there is regular output
(2) Atthe discretion of TSE

2-49
Copyrights © 2019 Tokyo Stock Exchange, Inc. All rights reserved.
TS: ToSTNeT statistics



3. Detailed format
o S § =
=2 = o 1= r . ”
£ Name S| o 5 Description Setting condition
2 S| 5| =
()
1 |TagID 0 2 | C |Indicates that this is the TOSTNeT statistics tag. TS is set.
2 |Reserved 2 2 This item is reserved.
(6 bytes) : HH (24-hour notation)
3 |Output time 4 | 6 | C [Indicates the time of computation. MMAA(Y)
/\ represents space
. o 12: ToOSTNeT stock
4 |Other dlassificationflag | 10 | 2 | C Indicates the distinction between ToSTNeT stock and ToSTNeT CB. 29- ToSTNeT CB
Indicates the total of trading volumes for each transaction type and
the aggregate of these totals.
. Unit used for computation
Trading volume 121 60 ToSTNeT stock...1,000 shares
ToSTNeT CB......¥1 million
Trading vqu_me/ (12) | (1) | C |Indicates the trading volume/turnover unit flag.
Turnover unit flag
tS|ngIe-|§sue (13) | (14) | C |Indicates the total of trading volumes for single-issue transactions.
ransaction
5 Trading volu_me/ enl | c Indicates the trading volume/turnover unit flag.
Turnover unit flag
Closing price Indicates the total of trading volumes for closing price transactions.
; (28) | (14)| C
transaction
Stock:Indicates the unit of trading
Trading volume/ . . . volumes for basket transaction.
Turnover unit flag (42) | (1) | C [Indicates the trading volume/turnover unit flag. CBrreserved (space)
Stock:Indicates the total of trading
Basket transaction | (43) | (14) | C [Indicates the total of trading volumes for basket transactions. volIumes for basket transactions.
CB:reserved (space)
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Trading volume/

. (57| (1) Indicates the trading volume/turnover unit flag.
Turnover unit flag
Aggregate trading Indicates the aggregate of trading volume for transactions conducted
(58) | (14)
volume on ToSTNeT.
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(Continued)

. c | o
2 2| 3| E
£ Name T pd § Description Setting condition
2 S| 5|«
M
Turnover 72 | 60 Indicates the total of turnovers for each transaction type and the aggregate
of these totals.
Trading vqu_me/ (72) | (1) | C |Indicates the trading volume/turnover unit flag.
Turnover unit flag
tSIngIe-lgsue (73) | (14) | C |Indicates the total of turnovers for single-issue transactions.
ransaction
Trading volume/ ©7) | (1| c Indicates the trading volume/turnover unit flag.
Turnover unit flag
Closing price 68) | (14)| C Indicates the total of turnovers for closing price transactions.
transaction
6 Stock:Indicates the trading
Trading volume/ 1 Indicates the trading volume/turnover unit flag. volume/turnover size unit flag.
) (102) | (1) | C )
Turnover unit flag CB:reserved (space)
Stock:Indicates the total of
Basket . (103) | (14) | C |Indicates the total of turnovers for basket transactions. turr.lovers for basket transactions.
transaction CB:reserved (space)
Trading vqu_me/ (117) | (1) | C [Indicates the trading volume/turnover unit flag.
Turnover unit flag
Aggregate (18) | (14) | ¢ Indicates the aggregate of turnovers for transactions conducted on the
turnover ToSTNeT.
Number_of 132 | 16 Indicates the number of transactions for each transaction type.
. transactions
Single-issue (132) | 8 | C Indicates the number of single-issue transactions.
transaction Unit: transaction
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Basket
transaction

(140)

C |Indicates the number of basket transactions.

Stock:Indicates the number of
basket transactions
(Unit:transaction).
CB:reserved (space)
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4l: Index/open, high, low and closing prices

1. Format (125 bytes)

Open (23) High (23) Low (23) Current (23) Day-on-day comparison
= ® [0\
a GEJ ‘% o)) g o S o 3 [ g £ <
BlglE|€|2|slelz|S|2|slelzlS|2|sle|e|E|S|slelslal|a|Sl®|s
* s 2|8 |||l |E|8|lo|F|x|E|8|o|F|x|E|8|o|F|x|2 | |28 |
S |8 S |8 S |8 S |2 & S |5
= = = = S g}
@ =
=
@ (@ [@ ) [ ) 6 [ (1) | () A9 ) |6 [ () [() ][ ) [©) ) [(1) |04 ) |6 |0) @) |7)]0)|04](1)
2. Content and output condition
Remarks

Content and output condition

1. Content
In this tag, index information for the TSE will be set.

This data is appeared as one of index data.

2. Output condition

(1) Output is transmitted at fixed intervals.
(2)  Upon change of the index value due to corrections to the closing price of stock-related issues after input of the closing

prices described in the previous items
(3) When latest index information is retransmitted

(4) Atthe discretion of TSE
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3. Detailed format

o S § =
= = o 1= r . ”
£ Name S o | 5 Description Setting condition
£ S| &2
o
1 |Tag ID 0 2 C |Indicates that this is the index/open, high, low and closing prices tag. 4] is set.
2 |Reserved 2 2 | C |Thisitem is reserved.
3 |Index type 4 4 | C |Indicates the type of index.
Open 8 | 23 Indicates the opening price.
Unit flag 8) | (1) | C |Indicates the unitflag. 2 s set.
Indicates the opening price of the index. If there is no such price, spaces will
Index type ©) |4 C Unit used for computation: 1/100 (the second decimal places will be set) be set.
4
Sign (23) | (1) | C |Indicates the sign of the opening price. + or space will be set.
If there is no such price, spaces will
Time (24) | (6) | C |Indicates the time at which the opening price was computed. be set.
It is specified as ‘HHMMSS”
Flag (30) | (1) | C [Indicates the flag of the opening price. Space will be set.
Highest 31 | 23 Indicates the highest price.
Unit flag B3| (| C
Index type (32) | (14) | C
5
Sign (46) | (1) | C |Same as the descripiton of “Open”
Time 47y |1 (6) | C
Flag B3)| (1) | C
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(Continued)

o 5 E w
= = o 1= r . ”
£ Name S et 5 Description Setting condition
i o e | L
= - 5\
Lowest 54 | 23 Indicates the lowest price.
Unit flag (54) | (1) | C
6 Index type (55) | (14) | C
Sign 69) | (1) | C |Same as the descripiton of “Open”
Time (70) | (6) | C
Flag (76) | (1) | C
Current price 77 | 23 Indicates the current price.
Unit flag (7| (1)| C
Index type (78) {(14) | C
Sign 92) | (1) | C
7 Time 93) | (6) | C N
Same as the descripiton of “Open’ 1: Final index flag (the final index for
this session)
3. Final index correction flag
Flag @91 (M| ¢ (indicates that this is a correction
to the final index)
Space:Other than the above
. Indicates a comparison between the current index and the index obtained by
Day-on-day comparison| 100 | 25 : . .
the final computation for the previous day.
Indicates the net change rate between the current index and the index For the up/down rate, the value
Net change rate (100) | (8) | C |obtained by the final computation for the previous day.  Unit: 1/100% rounded to three decimal places will
(Index/previous-day Index) x100—100 be set.
8 Sign (108) | (1) | C [Indicates the sign of the Day-on-day comparison. +, - or space will be set.
Unit flag (109)| (1) | C |Indicates the unit flag. 2is set.
Indicates the net change between the current index and the index obtained by
Net change (110) | (14) | C |the final computation for the previous day.

Current index — previous-day index of final computation
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Sign

(124)

Indicates the sign of the Day-on-day comparison.

+, - or space will be set.
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SQ: Special Quotation

1. Format (31 bytes)

Index (22)
al@|g 3
>l8|2 |28 5
© o |lg | E|2)|c @ b7
FlIE|B|E |5 |8|E|E&
s|e|”|F
2 [ [@ ) [Hh](1)]6) | (1)

2. Content and output condition

Content and output condition

Remarks

1. Content
In this tag, special quotation (S.Q.) information will be set.

This data appears as part of index data.

2. Output condition
(1) When S.Q is calculated after afternoon session.

(2) When S.Q is re-calculated because TSE judges that the re-calculation is necessary.

SQ of Mini TOPIX isn’t output.
(It's the same value as TOPIX SQ)
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3. Detailed format
o S § =
= = o 1= e . ”
£ Name S| o| 5 Description Setting condition
D o b~ [T
= — 5\
1 |Tag ID 0 | 2 | C |Indicates that this is the special quotation tag. SQis set.
2 [Reserved 2 2 | C |Thisitem is reserved for future use.
Indicates the type of S.Q. Meaning ‘
S.Q. type TSE
TSE Stock Index
0000 (TOPIX)
0028 TOPI core30
005B Banking
3 |SQtype 414 1C 0070 Mothers
0075 TSE REIT index
JPX-Nikkei Index
8507 400
Others Reserved
Index 8 | 22
Unit flag 8) | (1) | C [Indicates the unit flag. 2 is set.
Indicates the index. If there is no such price, spaces will be
4 Index type (@) (14| C Unit used for computation: 1/100 points set.
Sign (23) | (1) | C |Indicates the sign of the index. + or space will be set.
Time (24) | (6) | C |Indicates the time at which the S.Q. was computed. It is specified as “‘HHMMSS”
5 |Reserved 30 | 1 C |Thisitem is reserved for future use.
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LC: Control

1. Format (12 bytes)

- |E|8
21218 |2
ElglE|e|s
X |»o | S
2 | »
@2 1@ |06

2. Content and output condition

Content and output condition

Remarks

1. Content
In this tag, the test mode flag and the start/end flag that are used in a control message will be set.

This tag will be edited into a control message (communication control and health check control) for output.

2. Output condition
(1)When this tag is edited into a control message (communication control):
a. In the case of start of communication, this tag as a rule will be sent at the certain time before the beginning of the

morning session.

b. In the case of end of communication, this tag will be sent at the end of outputting statistics message, index message.

(2)When this tag is edited into a control message (health check control):
Sent at 1-minute intervals during the period in which the above-described control message (communication control) is
sent from start to end of communication
(Even if no information is sent, this tag will be sent to allow client systems to identify that it is not a failure.)
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3.  Detailed format
S s| 5| &
2 = [=] £ e e . ier
£ Name S| o 5 Description Setting condition
[} [e] - e
= | >
o
1 |Tag ID 0 2 C |Indicates that this is a control tag. LC is set.
2 |Reserved 2 | 2 | C |Thisitemis reserved for future use.
Indicates the flag for identifying the distinction between  |1:Real operation
3 |Test mode flag 4 1 C |real and test operation. 2:Test operation
Flags are set for all control message.
(1) Inthe case of a control message
Indicates the flag for identifying the distinction between (co.mmun|cat|on control)
1. Start
4 |Start/end flag 5 1 C |startand end. > End
(2)In the case of a control message (health
check control):Space
In the case of a control message (health
check control): Time at which this message
was sent((6 bytes) : HH (24-hour notation)
5 |Time 6 6 | C |Indicates the time. MMA A(Y)
/\ represents space)
Other than the above: Space
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3. Appendix

3.1. Index type

The list of Index type is described in “FLEX Connection Specification Index- Statistics group (Attachment_01)".

3.2. Output order
3.2.1. Index

Output order is as below (Realtime message, SQ)

Order of output Contents
1 Ascending order of index type in except for Leverage and Inverse index *
2 Ascending order of index type in Leverage and Inverse index*

Retransmission of latest information after each session is set in ascending order of index type.

*Please refer to “FLEX Connection Specification Index- Statistics group (Attachment_01)” for concrete Index types.
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3.2.2. Statistics

Output order is as below (Retransmission of trade price after close session)

Order of output 1st Priority 2nd Priority 3rd Priority
Type of Statistics
Issue classification code | Other classification flag Industry Code Net change distinction
1 MV:Market value Ascending Issue classification | - - -
2 YS:Simple yield code order - - .
3 YW:Weighted yield - - -
4 AP:Simple stock price average - - -
5 AW:Weighted stock price average - - -
6 AT:Simple stock price average by | - - Ascending order of Industry | -
industry code
7 IY:Japanese yen CB indicator - - - -
8 NC:Number of gainers/decliners Ascending order of Issue | - - -
TV:Estimated total trading volume classification code Ascending order of Other | - -
10 classification code if Issue | - -
TA:Estimated total turnover dassification is not set.
1 VS:VWAP by market - - -
12 RO: Ranking by trading volume - - -
13 RA: Ranking by turnover - - -
14 RC: Ranking by net change - - Ascending order of Net change
(Up/Down) distinction
15 RP: Ranking by net change rate - -
(Up/Down)
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