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RULES AND DIRECTIVES OF BURSA MALAYSIA DERIVATIVES CLEARING BERHAD (“BMDC RULES AND DIRECTIVES”) 
 

AMENDMENTS TO THE BMDC DIRECTIVE 

IN RELATION TO THE REVITALISATION OF THE 3-YEAR AND 10-YEAR MALAYSIAN GOVERNMENT SECURITIES FUTURES CONTRACT 

 

PARA 

GRAPH 

CURRENT PROVISION PARA 

GRAPH 

AMENDED PROVISION 

 

 

DIRECTIVE NO. 6-001: DIRECTIVE ON LIMITS ON OPEN POSITIONS 

Appendix 

1 

(Specified 

Position 

Limits) 

 

 

 

 

 

 

 

 

 

Derivatives traded on the Exchange 

Item 
No. 

 

Derivatives 
Contract 

Position Limits 

All 
contract 
months 

combined 

Others 

8. 
 

3-year MGS 
Futures 
Contract 

 

10,000 
Open 
Contracts  

 

10,000 Open Contracts in any 
one quarterly month 

 

9. 
 

10-year MGS 
Futures 
Contract 

 

10,000 
Open 
Contracts  
 

10,000 Open Contracts in any 
one quarterly month 

 

Appendix 1 

(Specified 

Position 

Limits) 

 

Derivatives traded on the Exchange 

Item 
No. 

 

Derivatives 
Contract 

Position Limits 

All contract 
months 

combined 

Others 

8. 
 

3-year MGS 
Futures 
Contract 

 

10,000 
Open 
Contracts  

 

10,000 Open Contracts in any one 
quarterly month 
(i) 3,000 Open Contracts for the 

expiring month, beginning from 3 

Business Days preceding the 1st 

Business Day of the delivery month; 

(ii) 10,000 Open Contracts in any one 

quarterly month subject to the limit 

in paragraph (i) above.   

9. 
 

10-year MGS 
Futures 
Contract 

 

10,000 
Open 
Contracts  
 

10,000 Open Contracts in any one 
quarterly month 
(i) 3,000 Open Contracts for the 

expiring month, beginning from 3 

Business Days preceding the 1st 

Business Day of the delivery month; 

(ii) 10,000 Open Contracts in any one 

quarterly month subject to the limit 

in paragraph (i) above.; 

 

 
[End of Amendments] 


