Kenanga Futures Sdn. Bhd. (353603-X)

Latest margin requirement Dealing Line : 03-2172 3820, Helpline: 03-2172 3888, Customer Services Hotline: 1300 13 3010, email : kfretail@kenanga.com.my 15/07/2024
RM i i RM
Trading Hour Symbol |Futures Contract Contract Size / Underlying Currency | Intial Margin A7|  (approximate) Margin M| (app (Min) Value of 1pts basis
NYMEX # 06:00 ~ 05:00 CL CRUDE OIL 1,000 barrels usb 7,260.00 33,915.09 6,600.00 30,831.90 |0.01 ($10) $1,000 Delivery
06:00 ~ 05:00 am E-MINI CRUDE 500 barrels usb 3,630.00 16,957.55 3,300.00 15,415.95 (0.025 ($12.50) $500 Cash
06:00 ~ 05:00 MCL MICRO CRUDE 100 barrels usb 726.00 3,391.51 660.00 3,083.19 (0.01 ($1.00) $100 Cash
06:00 ~ 05:00 BZ BRENT FIN LAST DATE 1,000 barrels usb 7,260.00 33,915.09 6,600.00 30,831.90 |0.01 ($10) $1,000 Delivery
06:00 ~ 05:00 HO HEATING OIL 42,000 gallons usb 9,460.00 44,192.39 8,600.00 40,174.90 |0.0001 ($4.20) $42,000 Delivery
06:00 ~ 05:00 RB GASOLINE 42,000 gallons usb 8,690.00 40,595.34 7,900.00 36,904.85 |0.0001 ($4.20) $42,000 Delivery
06:00 ~ 05:00 NG NATURAL GAS 10,000 MMBtu usb 6,050.00 28,262.58 5,500.00 25,693.25 |0.001 ($10) $10,000 Delivery
06:00 ~ 05:00 PL PLATINUM 50 troy oz. UsD 3,080.00 14,388.22 2,800.00 13,080.20 (0.1 ($5) $50 Delivery
CME # GE EURODOLLAR $2,500 x IMM Index usb 907.00 4,237.05 825.00 3,853.99 [** $2,500 Cash
LE LIVE CATTLE 40,000 Ibs usb 2,695.00 12,589.69 2,450.00 11,445.18 (0.00025 ($10) $40,000 Delivery
NKD NIKKEI 225 CME USD Nikkei 225 Index usb 9,350.00 43,678.53 8,500.00 39,707.75 |5 ($25) $5 Cash
NQ E-MINI NASDAQ Nasdaq Composite Index usb 20,570.00 96,092.76 18,700.00 87,357.05 |0.25 ($5) $20 Cash
ES E-MINI S&P 500 S&P 500 Index usb 13,640.00 63,719.26 12,400.00 57,926.60 |0.25 ($12.50) $50 Cash
MNQ MICRO E-MINI NASDAQ Nasdaq Composite Index usb 2,057.00 9,609.28 1,870.00 8,735.71 |0.25 ($0.50) $2 Cash
MES MICRO E-MINI S&P 500 S&P 500 Index usb 1,364.00 6,371.93 1,240.00 5,792.66 [0.25 ($1.25) $5 Cash
M2K MICRO E-MINI RUSELL Russell 2000 Index UsD 715.00 3,340.12 650.00 3,036.48 |0.10 ($0.50) $5 Cash
CBOT # 06:00 ~ 04:15; 04:30 ~ 05:00 Y™M E-MINI DOW (S5) DJIA Index usb 9,680.00 45,220.12 8,800.00 41,109.20 [1 ($5) $5 Cash
06:00 ~ 04:15; 04:30 ~ 05:00 MYM MICRO E-MINI DOW DJIA Index usb 968.00 4,522.01 880.00 4,110.92 |1 ($0.50) $0.50 Cash
06:00 ~ 05:00 B US TREASURY BOND > 15YEARS & < 25YEARS $100,000 usb 4,070.00 19,013.01 3,700.00 17,284.55 |1/32 ($ 31.25) $1,000 Delivery
06:00 ~ 05:00 N US TREASURY NOTE , 10YEAR $100,000 usb 2,200.00 10,277.30 2,000.00 9,343.00 |5/320 ($ 15.625) $1,000 Delivery
06:00 ~ 05:00 ZF US TREASURY NOTE , 5YEAR $100,000 usb 1,430.00 6,680.25 1,300.00 6,072.95 |25/3200 ($ 7.8125) $1,000 Delivery
06:00 ~ 05:00 Ay US TREASURY NOTE , 2YEAR $200,000 usb 1,155.00 5,395.58 1,050.00 4,905.08 |125/32000 ($ 7.8125) $2,000 Delivery
08:00 ~ 2045; 21:30 ~ 02:20 zC CORN 5,000 Bushels usb 1,375.00 6,423.31 1,250.00 5,839.38 [0.25 cents ($12.50) $50 Delivery
08:00 ~ 2045; 21:30 ~ 02:20 XC MINI CORN 1,000 Bushels usb 275.00 1,284.66 250.00 1,167.88 [0.125 cents ($1.25) $10 Delivery
08:00 ~ 2045; 21:30 ~ 02:20 W WHEAT 5,000 Bushels usb 2,200.00 10,277.30 2,000.00 9,343.00 |0.25 cents ($12.50) $50 Delivery
08:00 ~ 2045; 21:30 ~ 02:20 Xw MINI WHEAT 1,000 Bushels usb 440.00 2,055.46 400.00 1,868.60 [0.125 cents ($1.25) $10 Delivery
08:00 ~ 2045; 21:30 ~ 02:20 S SOYBEAN 5,000 Bushels usb 2,557.00 11,945.03 2,325.00 10,861.24 [0.25 cents ($12.50) $50 Delivery
g XK MINI SOYBEAN 1,000 Bushels usb 511.00 2,387.14 465.00 2,172.25 [0.125 cents ($1.25) $10 Delivery
08:00 ~ 2045; 21:30 ~ 02:20 L SOYBEAN OIL 60,000 Ibs usb 1,650.00 7,707.98 1,500.00 7,007.25 [0.01 cent ($6) $600 Delivery
08:00 ~ 2045; 21:30 ~ 02:20 M SOYBEAN MEAL 100 short tons uUsb 1,925.00 8,992.64 1,750.00 8,175.13 |0.1 ($10) $100 Delivery
COMEX # 06:00 ~ 05:00 GC GOLD 100 troy oz. usb 11,000.00 51,386.50 10,000.00 46,715.00 |0.1 ($10) $100 Delivery
06:00 ~ 05:00 MGC E-MICRO GOLD 10 troy oz. usb 1,100.00 5,138.65 1,000.00 4,671.50 |0.1 ($1) $10 Delivery
06:00 ~ 05:00 Sl SILVER 5,000 troy oz. usb 12,650.00 59,094.48 11,500.00 53,722.25 |0.005 ($25) $5,000 Delivery
06:00 ~ 05:00 SIL MICRO SILVER 1,000 troy oz. usb 2,530.00 11,818.90 2,300.00 10,744.45 [0.005 ($5) $1,000 Delivery
06:00 ~ 05:00 HG COPPER 25,000 Ibs usb 6,710.00 31,345.77 6,100.00 28,496.15 |0.0005 ($12.50) $25,000 Delivery
BMD 08:45 ~ 12:45; 14:30 ~ 17:15; 21:00 ~ 02:30 FKLI FBM KLCI INDEX FUTURES FBM KLCI Index MYR 4,000.00 N/A 4,000.00 N/A [0.5 (RM25) RMS50 Cash
08:45 ~ 12:45; 14:30 ~ 17:15; 0 ~ 02:30 FAGM FTSE4GOOD BURSA MALAYSIA INDEX FUTURES FTSE4Good Bursa Malaysia Index MYR 2,200.00 N/A 2,200.00 N/A |0.5 (RM25) RMS50 Cash
08:45 ~ 12:45; 14:30 ~ 17:15; 21:00 ~ 02:30 FM70 MINI FTSE MID 70 INDEX FUTURES FTSE Mid 70 Index MYR 2,500.00 N/A 2,500.00 N/A |1 (RM2) RM2 Cash
10:30 ~ 12:30; 14:30 ~ 18:00; 21:00 ~ 23:30 FCPO CRUDE PALM OIL 25 metric tons MYR 7,000.00 N/A 7,000.00 N/A |1 (RM25) RM25 Delivery
09:00 ~ 12:30; 14:30 ~ 18:00; 21:00 ~ 23:30 FEPO EAST MALAYSIA CRUDE PALM OIL 25 metric tons MYR 7,000.00 N/A 7,000.00 N/A |1 (RM25) RM25 Delivery
09:00 ~ 12:00; 14:30 ~ 19:00; 21:00 ~ 02:30 FGLD BURSA GOLD FUTURES 100 gram MYR 3,200.00 N/A 3,200.00 N/A |0.05 (RM5) RM100 Cash
09:00 ~ 18:00; 21:00 ~ 02:30 FCNH MINI USD/CNH FUTURES USD 20,000 USD/CNH 2,500.00 1,606.48 2,500.00 1,606.48 [0.0001 per USD (CNH 2) CNH 20,000 |Cash
09:30 ~ 12:30; 13:30 ~ 18:00; 21:00 ~ 23:30 FSOY Bursa Malaysia DCE Soybean Oil Futures 25 metric tons usb 900.00 4,204.35 900.00 4,204.35 [USD 0.25 per metric ton UsD25 Cash
HKEX 09:15 ~ 12:00; 13:00 ~ 16:30; 17:15 ~ 03:00 MHI MINI HANG SENG INDEX FUTURES Mini Hang Seng Index HKD 14,630.00 8,753.13 11,704.00 7,002.50 |1 (HKD10) HKD10 Cash
09:15 ~ 12:00; 13:00 ~ 16:30; 17:15 ~ 03:00 MCH MINI H-SHARE INDEX FUTURES Mini Hang Seng China Enterprise Index (H-Shares) HKD 6,251.00 3,739.97 5,000.00 2,991.50 |1 (HKD10) HKD10 Cash
Currency Rate ***
USD/MYR 4.6715
HKD/MYR 0.5983
MYR/CNH 1.5562

AN Initial margin are subject to change from time to time ; # Based on U.S. Daylight Saving Timing, 1 hour behid for non Daylight Saving Timing.
** Nearest expiry contract month = 0.0025 ($6.25); other contract months = 0.005 ($12.50)

*** Exchange rate may varies, for illustration purpose only




