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

：January , 2021
Publication date : 15 February. 2021
Number of Over-The-Counter Retail FX Margin Trading Operators as of 31 January. 2021 :51  
Number of members reported :51
【Trading Volume】
 (Unit: hundred million Yen, %)

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

	This　month
	4,439,060
	3,698,708
	20,056

	Previous month
	5,418,465
	4,451,076
	20,451

	Change
	-18.08%
	-16.90%
	-1.93%


*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
	40,596
	39,779
	80,376

	Previous month
	29,371
	45,311
	74,682

	Change
	11,225
	-5,531
	5,693


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

	
	①　Short 
	②　Long 
	Net long=②-①

	This　month
	36,723
	34,167
	-2,556

	Previous month
	42,528
	23,113
	-19,414


（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

	103.33
	104.57
	102
	104.55
	103.7


*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 444 trillion yen (a decrease of 18.1% from the previous month), the trading volume on a business day basis excluding weekends also decreased.

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

short positions increased, but long positions decreased, totaling about 8 trillion yen.
～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 262,839,774 262,839,774 -11.90  1,636,201 109.24 2,381,770 -19.99  4,017,971 6.88

EURJPY 21,899,199 21,899,199 -20.89  561,689 16.43 112,314 -28.10  674,004 5.53

GBPJPY 52,003,159 52,003,159 -39.58  740,924 33.26 233,250 -7.85  974,174 20.39

AUDJPY 27,750,957 27,750,957 -0.52  278,823 -10.17  337,424 14.40 616,247 1.80

CHFJPY 347,266 347,266 -14.02  49,187 38.63 2,933 -32.93  52,121 30.77

CADJPY 305,622 305,622 -1.56  11,991 31.65 35,618 -19.34  47,610 -10.62 

NZDJPY 1,802,858 1,802,858 2.63 61,909 7.65 77,843 -7.14  139,752 -1.12 

ZARJPY 842,646 842,646 31.57 35,274 4.36 177,430 8.09 212,705 7.45

EURUSD 35,858,369 35,858,369 -7.10  336,454 2.25 91,329 10.12 427,784 3.83

GBPUSD 25,161,929 25,161,929 -44.19  153,098 1.02 27,872 6.10 180,970 1.77

others 15,094,211 15,094,211 0.50 194,057 2.18 500,159 12.67 694,216 9.53

Total 443,906,074 443,906,074 -18.07  4,059,641 38.21 3,977,983 -12.20  8,037,625 7.62

January , 2021
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