
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 02/07/2024

Exchange Trading Hour Symbol Futures Contract Contract Size / Underlying Currency Intial Margin ^^

RM Equivalent 

(approximate)

Maintenance 

Margin ^^

RM Equivalent 

(approximate) Fluctuation (Min) Value of 1pts Settlement basis

NYMEX # 06:00 ~ 05:00 CL CRUDE OIL 1,000 barrels USD 7,260.00             34,221.46           6,600.00             31,110.42           0.01 ($10) $1,000 Delivery 

06:00 ~ 05:00 QM E-MINI CRUDE 500 barrels USD 3,630.00             17,110.73           3,300.00             15,555.21           0.025 ($12.50) $500 Cash

06:00 ~ 05:00 MCL MICRO CRUDE 100 barrels USD 726.00                3,422.15             660.00                3,111.04             0.01 ($1.00) $100 Cash

06:00 ~ 05:00 BZ BRENT FIN LAST DATE 1,000 barrels USD 7,260.00             34,221.46           6,600.00             31,110.42           0.01 ($10) $1,000 Delivery 

06:00 ~ 05:00 HO HEATING OIL 42,000 gallons USD 9,460.00             44,591.60           8,600.00             40,537.82           0.0001 ($4.20) $42,000 Delivery 

06:00 ~ 05:00 RB GASOLINE 42,000 gallons USD 8,690.00             40,962.05           7,900.00             37,238.23           0.0001 ($4.20) $42,000 Delivery 

06:00 ~ 05:00 NG NATURAL GAS 10,000 MMBtu USD 6,050.00             28,517.89           5,500.00             25,925.35           0.001 ($10) $10,000 Delivery 

06:00 ~ 05:00 PL PLATINUM 50 troy oz. USD 3,080.00             14,518.20           2,800.00             13,198.36           0.1 ($5) $50 Delivery 

CME # 06:00 ~ 05:00 GE EURODOLLAR $2,500 x IMM Index USD 907.00                4,275.33             825.00                3,888.80             ** $2,500 Cash

21:30 ~ 02:05 LE LIVE CATTLE 40,000 lbs USD 2,695.00             12,703.42           2,450.00             11,548.57           0.00025 ($10) $40,000 Delivery 
06:00 ~ 04:15; 04:30 ~ 05:00 NKD NIKKEI 225 CME USD Nikkei 225 Index USD 9,350.00             44,073.10           8,500.00             40,066.45           5 ($25) $5 Cash

06:00 ~ 04:15; 04:30 ~ 05:00 NQ E-MINI NASDAQ Nasdaq Composite Index USD 19,470.00           91,775.74           17,700.00           83,432.49           0.25 ($5) $20 Cash

06:00 ~ 04:15; 04:30 ~ 05:00 ES E-MINI S&P 500 S&P 500 Index USD 12,980.00           61,183.83           11,800.00           55,621.66           0.25 ($12.50) $50 Cash

06:00 ~ 04:15; 04:30 ~ 05:00 MNQ MICRO E-MINI NASDAQ Nasdaq Composite Index USD 1,947.00             9,177.57             1,770.00             8,343.25             0.25 ($0.50) $2 Cash

06:00 ~ 04:15; 04:30 ~ 05:00 MES MICRO E-MINI S&P 500 S&P 500 Index USD 1,298.00             6,118.38             1,180.00             5,562.17             0.25 ($1.25) $5 Cash

06:00 ~ 04:15; 04:30 ~ 05:00 M2K MICRO E-MINI RUSELL Russell 2000 Index USD 715.00                3,370.30             650.00                3,063.91             0.10 ($0.50) $5 Cash

CBOT # 06:00 ~ 04:15; 04:30 ~ 05:00 YM E-MINI DOW ($5) DJIA Index USD 9,240.00             43,554.59           8,400.00             39,595.08           1 ($5) $5 Cash

06:00 ~ 04:15; 04:30 ~ 05:00 MYM MICRO E-MINI DOW DJIA Index USD 924.00                4,355.46             840.00                3,959.51             1 ($0.50) $0.50 Cash

06:00 ~ 05:00 ZB US TREASURY BOND > 15YEARS & < 25YEARS $100,000 USD 4,070.00             19,184.76           3,700.00             17,440.69           1/32 ($ 31.25) $1,000 Delivery 

06:00 ~ 05:00 ZN US TREASURY NOTE , 10YEAR $100,000 USD 2,200.00             10,370.14           2,000.00             9,427.40             5/320 ($ 15.625) $1,000 Delivery 

06:00 ~ 05:00 ZF US TREASURY NOTE , 5YEAR $100,000 USD 1,430.00             6,740.59             1,300.00             6,127.81             25/3200 ($ 7.8125) $1,000 Delivery 

06:00 ~ 05:00 ZT US TREASURY NOTE , 2YEAR $200,000 USD 1,155.00             5,444.32             1,050.00             4,949.39             125/32000 ($ 7.8125) $2,000 Delivery 

08:00 ~ 2045; 21:30 ~ 02:20 ZC CORN 5,000 Bushels USD 1,375.00             6,481.34             1,250.00             5,892.13             0.25 cents ($12.50) $50 Delivery 

08:00 ~ 2045; 21:30 ~ 02:20 XC MINI CORN 1,000 Bushels USD 275.00                1,296.27             250.00                1,178.43             0.125 cents ($1.25) $10 Delivery 

08:00 ~ 2045; 21:30 ~ 02:20 ZW WHEAT 5,000 Bushels USD 2,200.00             10,370.14           2,000.00             9,427.40             0.25 cents ($12.50) $50 Delivery 

08:00 ~ 2045; 21:30 ~ 02:20 XW MINI WHEAT 1,000 Bushels USD 440.00                2,074.03             400.00                1,885.48             0.125 cents ($1.25) $10 Delivery 

08:00 ~ 2045; 21:30 ~ 02:20 ZS SOYBEAN 5,000 Bushels USD 2,557.00             12,052.93           2,325.00             10,959.35           0.25 cents ($12.50) $50 Delivery 

08:00 ~ 2045; 21:30 ~ 02:20 XK MINI SOYBEAN 1,000 Bushels USD 511.00                2,408.70             465.00                2,191.87             0.125 cents ($1.25) $10 Delivery 

08:00 ~ 2045; 21:30 ~ 02:20 ZL SOYBEAN OIL 60,000 lbs USD 1,650.00             7,777.61             1,500.00             7,070.55             0.01 cent ($6) $600 Delivery 

08:00 ~ 2045; 21:30 ~ 02:20 ZM SOYBEAN MEAL 100 short tons USD 1,925.00             9,073.87             1,750.00             8,248.98             0.1 ($10) $100 Delivery 

COMEX # 06:00 ~ 05:00 GC GOLD 100 troy oz. USD 11,000.00           51,850.70           10,000.00           47,137.00           0.1 ($10) $100 Delivery 

06:00 ~ 05:00 MGC E-MICRO GOLD 10 troy oz. USD 1,100.00             5,185.07             1,000.00             4,713.70             0.1 ($1) $10 Delivery 

06:00 ~ 05:00 SI SILVER 5,000 troy oz. USD 12,650.00           59,628.31           11,500.00           54,207.55           0.005 ($25) $5,000 Delivery 

06:00 ~ 05:00 SIL MICRO SILVER 1,000 troy oz. USD 2,530.00             11,925.66           2,300.00             10,841.51           0.005 ($5) $1,000 Delivery 

06:00 ~ 05:00 HG COPPER 25,000 lbs USD 6,710.00             31,628.93           6,100.00             28,753.57           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) RM50 Cash

08:45 ~ 12:45; 14:30 ~ 17:15; 21:00 ~ 02:30 F4GM FTSE4GOOD BURSA MALAYSIA INDEX FUTURES FTSE4Good Bursa Malaysia Index MYR 2,200.00             N/A 2,200.00             N/A 0.5 (RM25) RM50 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 1,613.53             2,500.00             1,613.53             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 USD 900.00 4,242.33             900.00                4,242.33             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 15,574.00           9,398.91             12,459.00           7,519.01             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 6,423.00             3,876.28             5,138.00             3,100.78             1 (HKD10) HKD10 Cash

Currency Rate ***

USD/MYR 4.7137

HKD/MYR 0.6035

MYR/CNH 1.5494

^^ 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


