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

：February , 2024
Publication date: 14 March. 2024
Number of Over-The-Counter Retail FX Margin Trading Operators as of 29 February. 2024 :47  
Number of members reported :47
【Trading Volume】
 (Unit: hundred million Yen, %)

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

	This　month
	8,013,417
	7,751,622
	20,281

	Previous month
	12,666,582
	12,362,993
	24,478

	Change
	-36.74%
	-37.30%
	-17.15%


*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
	43,954
	49,130
	93,084

	Previous month
	40,788
	48,861
	89,649

	Change
	3,165
	269
	3,434


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

	
	①　Short 
	②　Long 
	Net long=②-①

	This　month
	43,753
	39,309
	-4,444

	Previous month
	43,977
	36,334
	-7,642


（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

	147.66
	150.78
	146.25
	149.68
	149.42


*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 approximately 801 trillion yen (a decrease of 36.7% from the previous month), the trading volume on a business day basis excluding weekends 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 9.3 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 1,827,660,567 686,609,995 -39.82  2,481,774 9.26 2,523,814 -7.73  5,005,588 -0.01 

EURJPY 47,242,871 22,007,718 -12.78  519,618 6.69 209,835 -13.90  729,453 -0.17 

GBPJPY 67,578,103 31,781,998 -11.21  375,343 4.20 358,923 16.48 734,267 9.86

AUDJPY 45,368,577 22,247,188 -3.78  256,078 12.10 354,816 16.14 610,895 14.41

CHFJPY 4,313,380 1,964,746 -16.34  114,160 -8.01  23,356 32.12 137,517 -3.00 

CADJPY 1,330,022 672,529 2.28 36,798 2.84 19,084 22.58 55,883 8.83

NZDJPY 8,115,209 4,964,855 57.59 63,777 18.51 146,992 80.79 210,769 55.99

ZARJPY 705,136 372,296 11.85 16,975 -12.56  177,145 18.46 194,121 14.89

EURUSD 28,491,790 13,056,788 -15.40  164,453 15.67 101,124 13.93 265,577 15.00

GBPUSD 8,351,996 4,069,396 -4.97  58,744 4.89 54,075 18.11 112,819 10.84

others 28,838,370 13,590,803 -10.86  307,541 2.29 943,854 5.48 1,251,395 4.68

Total 2,067,999,997 801,341,711 -36.73  4,395,409 7.75 4,913,078 0.55 9,308,488 3.83

①Short ②Long Total=①+②

Currency

pair

Accumulated

trading

volume

Monthly Trading Volume

Open Position (Last day of a month)

February , 2024
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Monthly statistical report on Over-The-Counter Retail FX Margin Trading

：January , 2024
Publication date: 15 February. 2024
Number of Over-The-Counter Retail FX Margin Trading Operators as of 31 January. 2024 :47  
Number of members reported :47
【Trading Volume】
 (Unit: hundred million Yen, %)

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

	This　month
	12,666,582
	12,362,993
	24,478

	Previous month
	12,093,097
	11,802,716
	26,383

	Change
	4.74%
	4.75%
	-7.22%


*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
	40,788
	48,861
	89,649

	Previous month
	36,180
	46,643
	82,823

	Change
	4,608
	2,217
	6,826


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

	
	①　Short 
	②　Long 
	Net long=②-①

	This　month
	43,977
	36,334
	-7,642

	Previous month
	42,485
	31,359
	-11,126


（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

	141.4
	148.8
	142.88
	147.66
	146.57


*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 approximately 1,267 trillion yen (an increase of 4.7% from the previous month), but the trading volume on a business day basis excluding weekends 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 9.0 trillion yen at the end of the month.

～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 1,141,050,571 1,141,050,571 6.28 2,271,232 20.46 2,735,324 4.11 5,006,557 10.94

EURJPY 25,235,152 25,235,152 -18.53  487,001 5.04 243,712 5.18 730,714 5.09

GBPJPY 35,796,104 35,796,104 -5.72  360,213 24.92 308,129 -16.56  668,343 1.62

AUDJPY 23,121,389 23,121,389 -8.90  228,423 -6.43  305,500 17.40 533,923 5.86

CHFJPY 2,348,634 2,348,634 14.82 124,104 15.10 17,677 5.34 141,781 13.79

CADJPY 657,492 657,492 -2.29  35,780 20.61 15,569 -22.96  51,349 2.95

NZDJPY 3,150,354 3,150,354 -21.95  53,812 5.53 81,303 14.43 135,115 10.71

ZARJPY 332,839 332,839 -23.92  19,415 4.24 149,538 -4.48  168,954 -3.55 

EURUSD 15,435,001 15,435,001 2.64 142,165 -12.16  88,757 18.68 230,922 -2.41 

GBPUSD 4,282,599 4,282,599 -8.00  56,000 -3.28  45,783 6.39 101,784 0.84

others 15,247,567 15,247,567 5.28 300,641 -2.87  894,775 12.76 1,195,416 8.37

Total 1,266,658,286 1,266,658,286 4.74 4,078,892 12.73 4,886,100 4.75 8,964,993 8.24

January , 2024

①Short ②Long Total=①+②
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