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

：May , 2021
Publication date : 14 June. 2021
Number of Over-The-Counter Retail FX Margin Trading Operators as of 31 May. 2021 :52  
Number of members reported :52
【Trading Volume】
 (Unit: hundred million Yen, %)

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

	This　month
	4,829,656
	4,353,125
	17,320

	Previous month
	5,406,283
	4,894,849
	17,207

	Change
	-10.67%
	-11.07%
	0.66%


*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
	44,654
	36,692
	81,347

	Previous month
	41,968
	37,434
	79,403

	Change
	2,686
	-741
	1,944


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

	
	①　Short 
	②　Long 
	Net long=②-①

	This　month
	33,264
	37,672
	4,407

	Previous month
	33,889
	36,079
	2,190



（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

	108.89
	109.96
	108.48
	109.72
	109.19


*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 483 trillion yen (a decrease of about 10.7% 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 8.13 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 1,680,586,386 335,322,013 -9.40  1,873,219 0.90 1,955,823 2.18 3,829,043 1.55

EURJPY 111,018,383 21,074,457 -18.85  704,473 6.20 113,252 -25.94  817,725 0.18

GBPJPY 277,387,828 44,558,302 -22.03  638,349 17.41 289,359 -23.19  927,709 0.79

AUDJPY 164,367,161 27,403,870 -7.30  280,160 -4.99  382,252 7.79 662,413 1.99

CHFJPY 2,581,882 567,489 -8.58  76,013 1.63 6,384 78.43 82,398 5.13

CADJPY 2,629,044 774,008 35.48 32,989 34.34 18,147 5.94 51,137 22.67

NZDJPY 13,564,365 3,085,034 23.89 71,762 21.04 88,664 6.45 160,427 12.52

ZARJPY 4,044,889 619,689 17.98 39,183 8.47 150,810 -9.20  189,994 -6.04 

EURUSD 143,552,015 22,945,128 -8.44  384,498 24.02 70,012 -26.82  454,511 12.03

GBPUSD 99,068,928 13,719,736 -9.85  150,065 39.24 28,262 -59.84  178,328 0.09

others 75,294,921 12,895,728 -3.24  214,729 -4.95  566,229 11.25 780,959 6.26

Total 2,574,097,088 482,965,634 -10.66  4,465,467 6.40 3,669,295 -1.98  8,134,762 2.44

May , 2021
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Monthly statistical report on Over-The-Counter Retail FX Margin Trading

：April , 2021
Publication date : 19 May. 2021
Number of Over-The-Counter Retail FX Margin Trading Operators as of 30 April. 2021 :52  
Number of members reported :52
【Trading Volume】
 (Unit: hundred million Yen, %)

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

	This　month
	5,406,326
	4,894,892
	17,207

	Previous month
	6,394,807
	5,713,413
	28,621

	Change
	-15.46%
	-14.33%
	-39.88%


*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
	41,968
	37,434
	79,403

	Previous month
	42,869
	32,518
	75,387

	Change
	-900
	4,916
	4,015


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

	
	①　Short 
	②　Long 
	Net long=②-①

	This　month
	33,889
	36,079
	2,190

	Previous month
	28,824
	37,289
	8,464


（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

	110.74
	110.83
	107.65
	108.89
	109.13


*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 541 trillion yen (a decrease of about 15.5% 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 decreased, but long positions increased, totaling about 7.94 trillion yen.
～Tables and Historical Graphs～
[image: image4.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 1,345,267,424 370,128,344 -12.47  1,856,504 -8.39  1,914,056 22.44 3,770,561 5.03

EURJPY 89,944,347 25,972,872 13.15 663,287 17.09 152,922 5.59 816,210 14.75

GBPJPY 232,830,162 57,151,133 -16.55  543,679 -14.75  376,729 58.97 920,409 5.22

AUDJPY 136,963,507 29,563,957 -37.11  294,884 11.48 354,599 -10.60  649,483 -1.76 

CHFJPY 2,014,392 620,779 0.00 74,792 93.44 3,578 -44.69  78,370 73.64

CADJPY 1,855,035 571,279 -7.51  24,556 14.05 17,129 -9.34  41,685 3.11

NZDJPY 10,479,330 2,490,085 -28.56  59,287 16.73 83,288 -25.00  142,575 -11.90 

ZARJPY 3,425,200 525,241 -52.61  36,122 -19.86  166,101 13.75 202,223 5.82

EURUSD 120,606,886 25,061,105 -19.55  310,017 33.11 95,672 -29.71  405,690 9.93

GBPUSD 85,349,192 15,219,728 -31.29  107,769 -14.28  70,383 5.30 178,153 -7.48 

others 62,399,192 13,327,641 -29.78  225,933 -18.37  508,960 19.82 734,894 4.75

Total 2,091,135,778 540,632,662 -15.45  4,196,862 -2.10  3,743,474 15.11 7,940,336 5.32

April , 2021
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Monthly statistical report on Over-The-Counter Retail FX Margin Trading

：March , 2021
Publication date : 14 April. 2021
Number of Over-The-Counter Retail FX Margin Trading Operators as of 31 March. 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
	6,394,807
	5,713,413
	28,621

	Previous month
	4,671,163
	4,032,405
	19,213

	Change
	36.90%
	41.69%
	48.97%


*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
	42,869
	32,518
	75,387

	Previous month
	38,051
	37,369
	75,420

	Change
	4,817
	-4,850
	-33


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

	
	①　Short 
	②　Long 
	Net long=②-①

	This　month
	28,824
	37,289
	8,464

	Previous month
	33,977
	32,283
	-1,693


（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

	106.09
	110.97
	106.37
	110.74
	108.65


*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 639 trillion yen (aｎ increase of 36.9% 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 decreased since the end of the previous month, 

short positions increased, but long positions decreased, totaling about 7.53 trillion yen.
～Tables and Historical Graphs～
[image: image7.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 975,139,079 422,899,563 46.12 2,026,733 16.11 1,563,205 -14.88  3,589,938 0.22

EURJPY 63,971,474 22,953,315 20.05 566,438 5.59 144,817 7.80 711,255 6.04

GBPJPY 175,679,028 68,492,654 24.11 637,769 15.03 236,972 -26.22  874,742 -0.10 

AUDJPY 107,399,549 47,015,333 44.07 264,503 15.86 396,650 -5.19  661,153 2.23

CHFJPY 1,393,613 620,742 45.84 38,663 5.31 6,470 2.31 45,133 4.87

CADJPY 1,283,756 617,688 71.36 21,530 61.58 18,895 -35.38  40,425 -5.03 

NZDJPY 7,989,244 3,485,964 29.08 50,788 7.73 111,062 18.82 161,851 15.10

ZARJPY 2,899,958 1,108,526 16.83 45,076 58.35 146,016 -25.14  191,092 -14.51 

EURUSD 95,545,780 31,154,020 9.18 232,896 -17.12  136,120 38.88 369,016 -2.64 

GBPUSD 70,129,464 22,151,509 -2.91  125,723 -17.16  66,841 13.06 192,564 -8.68 

others 49,071,550 18,981,033 26.57 276,787 51.99 424,768 -22.09  701,556 -3.54 

Total 1,550,503,116 639,480,712 36.89 4,286,950 12.66 3,251,830 -12.98  7,538,781 -0.04 

March , 2021
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Monthly statistical report on Over-The-Counter Retail FX Margin Trading

：February , 2021
Publication date : 12 March. 2021
Number of Over-The-Counter Retail FX Margin Trading Operators as of 28 February. 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
	4,671,163
	4,032,405
	19,213

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

	Change
	5.23%
	9.02%
	-4.20%


*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
	38,051
	37,369
	75,420

	Previous month
	40,596
	39,779
	80,376

	Change
	-2,544
	-2,410
	-4,955


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

	
	①　Short 
	②　Long 
	Net long=②-①

	This　month
	33,977
	32,283
	-1,693

	Previous month
	36,723
	34,167
	-2,556


（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

	104.55
	106.43
	104.51
	106.09
	105.36


*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 467 trillion yen (aｎ increase of 5.2% 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 7.54 trillion yen in total, with both short positions and long positions decreasing from the end of the previous month.
～Tables and Historical Graphs～
[image: image10.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 552,239,516 289,399,741 10.10 1,745,482 6.67 1,836,479 -22.89  3,581,961 -10.85 

EURJPY 41,018,159 19,118,959 -12.69  536,413 -4.49  134,329 19.60 670,742 -0.48 

GBPJPY 107,186,374 55,183,215 6.11 554,435 -25.16  321,192 37.70 875,628 -10.11 

AUDJPY 60,384,215 32,633,258 17.59 228,289 -18.12  418,378 23.99 646,668 4.93

CHFJPY 772,871 425,605 22.55 36,712 -25.36  6,323 115.57 43,036 -17.43 

CADJPY 666,068 360,446 17.93 13,324 11.11 29,244 -17.89  42,568 -10.58 

NZDJPY 4,503,279 2,700,421 49.78 47,143 -23.85  93,467 20.07 140,611 0.61

ZARJPY 1,791,432 948,785 12.59 28,465 -19.30  195,078 9.94 223,543 5.09

EURUSD 64,391,760 28,533,391 -20.42  281,012 -16.47  98,012 7.31 379,024 -11.39 

GBPUSD 47,977,955 22,816,025 -9.32  151,769 -0.86  59,119 112.10 210,888 16.53

others 30,090,517 14,996,305 -0.64  182,102 -6.16  545,238 9.01 727,340 4.77

Total 911,022,403 467,116,329 5.22 3,805,173 -6.26  3,736,908 -6.06  7,542,081 -6.16 

①Short ②Long Total=①+②
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February , 2021
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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: image13.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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