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

：February , 2023
Publication date : 14 March. 2023
Number of Over-The-Counter Retail FX Margin Trading Operators as of 28 February. 2023 :49  

Number of members reported :49
【Trading Volume】
 (Unit: hundred million Yen, %)

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

	This　month
	8,960,226
	8,561,137
	26,756

	Previous month
	11,209,328
	10,772,449
	30,135

	Change
	-20.06%
	-20.53%
	-11.21%


*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
	38,379
	41,519
	79,898

	Previous month
	34,418
	38,528
	72,947

	Change
	3,961
	2,990
	6,951


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

	
	①　Short 
	②　Long 
	Net long=②-①

	This　month
	37,674
	33,754
	-3,920

	Previous month
	35,305
	29,636
	-5,669


（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

	130.15
	136.82
	128.18
	136.76
	132.68


*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 896 trillion yen (a decrease of 20.1% 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 for both long positions and short positions, with the overall open position balance increased to approximately 8.0 trillion yen at the end of the 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 1,740,942,117 769,356,198 -20.81  2,031,820 14.57 2,368,940 9.58 4,400,761 11.83

EURJPY 44,403,196 20,218,142 -16.40  520,753 21.29 126,089 -3.15  646,842 15.60

GBPJPY 73,612,702 34,619,229 -11.21  353,685 28.55 287,634 -7.17  641,319 9.62

AUDJPY 57,987,280 24,132,270 -28.71  226,531 -15.35  337,086 14.51 563,617 0.28

CHFJPY 1,406,155 577,595 -30.28  100,744 9.35 11,753 -5.74  112,497 7.55

CADJPY 1,315,169 575,840 -22.11  23,541 21.39 28,144 -25.92  51,686 -9.93 

NZDJPY 6,584,784 2,871,784 -22.65  52,585 3.77 67,868 -5.85  120,454 -1.87 

ZARJPY 655,877 292,648 -19.43  19,412 14.49 172,899 3.22 192,311 4.26

EURUSD 41,622,633 18,893,015 -16.87  108,205 -25.36  125,692 44.83 233,897 0.91

GBPUSD 21,293,462 11,346,567 14.07 62,479 -6.54  54,752 20.27 117,231 4.32

others 27,124,077 13,135,630 -6.09  338,124 10.79 570,953 6.84 909,078 8.27

Total 2,016,955,465 896,022,626 -20.06  3,837,954 11.50 4,151,918 7.76 7,989,873 9.52

①Short ②Long Total=①+②

Currency

pair

Accumulated

trading

volume

Monthly Trading Volume

Open Position (Last day of a month)

February , 2023
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Monthly statistical report on Over-The-Counter Retail FX Margin Trading

：January , 2023
Publication date : 14 February. 2023
Number of Over-The-Counter Retail FX Margin Trading Operators as of 31 January. 2023 :49  
Number of members reported :49
【Trading Volume】
 (Unit: hundred million Yen, %)

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

	This　month
	11,209,328
	10,772,449
	30,135

	Previous month
	9,900,878
	9,452,098
	34,287

	Change
	13.22%
	13.97%
	-12.11%


*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
	34,418
	38,528
	72,947

	Previous month
	27,336
	41,490
	68,827

	Change
	7,081
	-2,961
	4,119


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

	
	①　Short 
	②　Long 
	Net long=②-①

	This　month
	35,305
	29,636
	-5,669

	Previous month
	38,565
	23,291
	-15,273


（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

	132.14
	134.37
	127.22
	130.15
	130.2


*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 1,121 trillion yen (an increase of 13.2% 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 increased, but long positions decreased, totaling about 7.2 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 971,585,919 971,585,919 15.56 1,773,355 30.49 2,161,663 -11.14  3,935,018 3.77

EURJPY 24,185,053 24,185,053 7.88 429,342 13.55 130,194 -7.87  559,537 7.72

GBPJPY 38,993,473 38,993,473 -9.37  275,120 29.02 309,868 -12.73  584,989 2.92

AUDJPY 33,855,009 33,855,009 14.83 267,639 41.28 294,360 -7.06  562,000 11.03

CHFJPY 828,559 828,559 22.48 92,125 10.84 12,469 -18.17  104,594 6.35

CADJPY 739,329 739,329 -6.30  19,392 24.69 37,995 0.42 57,388 7.49

NZDJPY 3,712,999 3,712,999 -7.40  50,671 21.75 72,088 -6.39  122,759 3.48

ZARJPY 363,228 363,228 -42.83  16,954 -0.40  167,492 8.58 184,447 7.69

EURUSD 22,729,617 22,729,617 -0.59  144,986 13.20 86,785 19.06 231,771 15.33

GBPUSD 9,946,894 9,946,894 -18.15  66,851 24.33 45,521 -4.13  112,373 10.98

others 13,988,446 13,988,446 5.25 305,168 19.81 534,398 7.29 839,567 11.53

Total 1,120,932,838 1,120,932,838 13.21 3,441,825 25.90 3,852,884 -7.13  7,294,710 5.98

①Short ②Long Total=①+②

Currency

pair

Accumulated

trading

volume

Monthly Trading Volume

Open Position (Last day of a month)

January , 2023
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unit : million Yen
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unit : million Yen
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