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Monthly statistical report on Over-The-Counter Retail FX Margin Trading

：February , 2020
Publication date : 13 March. 2020
Number of Over-The-Counter Retail FX Margin Trading Operators as of 29 February. 2020 :53  
Number of members reported :53
【Trading Volume】
 (Unit: hundred million Yen, %)

	
	Over-The-Counter 
	USDJPY, Cross Yen
	On-Exchange*(for reference)

	This　month
	4,030,062
	3,725,712
	20,098

	Previous month
	3,219,264
	2,924,317
	16,247

	Change
	25.19%
	27.40%
	23.70%


*source : Monthly Trading Volume of Tokyo Financial exchange Inc.(The FFAJ converts the total number of contracts into the trading volume on the settlement prices of the end of the month) 

【Open Positions】
(Unit: hundred million Yen)

	
	Short 
	Long 
	Total

	This　month
	21,338
	45,636
	66,974

	Previous month
	25,350
	48,563
	73,914

	Change
	-4,012
	-2,926
	-6,939


・USDJPY, Cross Yen Open Positions 
(Unit: hundred million Yen)

	
	①　Short 
	②　Long 
	Net long=②-①

	This　month
	42,793
	17,564
	-25,229

	Previous month
	45,254
	20,813
	-24,440


（Reference：USDJPY Monthly Rate＊）
（Unit: Yen）
	End of last Month*1
	Highest of the Month
	Lowest of the Month
	End of the Month*1
	Average*2

	109.04
	112.18
	108.32
	108.84
	109.96


*source : BOJ's Main Time-series Statistics (Monthly) 
*1) Spot Rate at 17:00 in JST, End of Month, Tokyo Market
*2) Average of Central Rate in the Month, Tokyo Market
○ Notes

The volume of this month was about 403 trillion yen (an increase of 25.2% from the previous month), the trading volume on a business day basis excluding weekends also increased.

On the other hand, the open positions balance at the end of the month was about 6.69 trillion yen in total, with both short positions and long positions decreasing from the end of the previous month.
～Tables and Historical Graphs～

[image: image1.emf]  　　Trading volume and Open positions of ｍajor currency pairs

Unit : million Yen , ％

Month-month

change

Month-month

change

Month-month

change

Month-month

change

USDJPY 454,056,387 268,068,537 44.13 1,080,576 -9.20  2,172,444 -12.05  3,253,021 -11.12 

EURJPY 32,038,050 17,564,249 21.35 202,143 -19.86  212,731 -7.70  414,874 -14.06 

GBPJPY 124,000,846 54,538,934 -21.48  233,669 -38.42  407,894 11.08 641,563 -14.08 

AUDJPY 45,335,481 27,106,333 48.69 94,739 -13.11  664,900 -0.72  759,640 -2.45 

CHFJPY 499,042 233,148 -12.31  20,638 -10.43  3,485 -35.72  24,124 -15.25 

CADJPY 716,919 392,002 20.64 6,277 -8.31  58,909 13.69 65,187 11.12

NZDJPY 4,029,246 2,269,405 28.95 29,614 -24.94  176,635 6.22 206,250 0.24

ZARJPY 1,678,229 900,268 15.72 49,219 5.12 261,477 11.80 310,696 10.69

EURUSD 26,258,303 14,004,764 14.29 169,856 -13.21  86,330 -25.34  256,186 -17.72 

GBPUSD 20,484,491 9,254,973 -17.58  49,049 -57.45  42,541 16.26 91,590 -39.69 

others 15,835,600 8,673,565 21.10 198,040 11.91 476,300 -6.42  674,340 -1.69 

Total 724,932,783 403,006,295 25.18 2,133,833 -15.82  4,563,650 -6.02  6,697,483 -9.38 

①Short ②Long Total=①+②

Currency

pair

Accumulated
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Monthly Trading Volume
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February , 2020
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Monthly statistical report on Over-The-Counter Retail FX Margin Trading

：January , 2020
Publication date : 17 February. 2020
Number of Over-The-Counter Retail FX Margin Trading Operators as of 31 January. 2020 :53  
Number of members reported :53
【Trading Volume】
 (Unit: hundred million Yen, %)

	
	Over-The-Counter 
	USDJPY, Cross Yen
	On-Exchange*(for reference)

	This　month
	3,219,264
	2,924,317
	16,247

	Previous month
	2,652,422
	2,348,155
	14,300

	Change
	21.37%
	24.54%
	13.62%


*source : Monthly Trading Volume of Tokyo Financial exchange Inc.(The FFAJ converts the total number of contracts into the trading volume on the settlement prices of the end of the month) 
【Open Positions】
(Unit: hundred million Yen)

	
	Short 
	Long 
	Total

	This　month
	25,350
	48,563
	73,914

	Previous month
	27,998
	41,288
	69,286

	Change
	-2,647
	7,274
	4,627


・USDJPY, Cross Yen Open Positions 
(Unit: hundred million Yen)

	
	①　Short 
	②　Long 
	Net long=②-①

	This　month
	45,254
	20,813
	-24,440

	Previous month
	38,556
	23,525
	-15,030


（Reference：USDJPY Monthly Rate＊）
（Unit: Yen）
	End of last Month*1
	Highest of the Month
	Lowest of the Month
	End of the Month*1
	Average*2

	109.15
	110.3
	107.65
	109.04
	109.34


*source : BOJ's Main Time-series Statistics (Monthly) 
*1) Spot Rate at 17:00 in JST, End of Month, Tokyo Market
*2) Average of Central Rate in the Month, Tokyo Market
○ Notes
The volume of this month was about 321 trillion yen (an increase of 21.4% from the previous month), the trading volume on a business day basis excluding weekends also increased.

The open positions balance at the end of the month increased since the end of the previous month, 

short positions decreased, but long positions increased, totaling about 7.4 trillion yen.
～Tables and Historical Graphs～
[image: image2.emf]  　　Trading volume and Open positions of ｍajor currency pairs

Unit : million Yen , ％

Month-month

change

Month-month

change

Month-month

change

Month-month

change

USDJPY 185,987,849 185,987,849 30.45 1,190,067 -7.50  2,470,273 13.53 3,660,341 5.71

EURJPY 14,473,801 14,473,801 46.14 252,262 -21.81  230,488 33.27 482,750 -2.59 

GBPJPY 69,461,911 69,461,911 3.30 379,503 0.84 367,207 9.91 746,710 5.11

AUDJPY 18,229,148 18,229,148 63.48 109,041 -35.72  669,747 30.73 778,789 14.19

CHFJPY 265,893 265,893 11.68 23,043 -1.66  5,423 63.86 28,466 6.44

CADJPY 324,917 324,917 29.99 6,846 -28.29  51,814 79.74 58,660 52.86

NZDJPY 1,759,841 1,759,841 -10.35  39,458 -29.85  166,290 17.39 205,748 3.96

ZARJPY 777,960 777,960 30.52 46,819 -29.79  233,867 30.28 280,687 14.00

EURUSD 12,253,538 12,253,538 10.64 195,726 -20.19  115,638 63.05 311,365 -1.52 

GBPUSD 11,229,517 11,229,517 -19.04  115,296 9.61 36,590 -5.18  151,887 5.63

others 7,162,035 7,162,035 12.11 176,950 28.00 509,000 8.09 685,951 12.61

Total 321,926,487 321,926,487 21.37 2,535,057 -9.45  4,856,347 17.61 7,391,404 6.67

①Short ②Long Total=①+②
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January , 2020
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