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Derivatives traded on the Exchange 
 

Item 
No. 
 

Derivatives Contract Position Limits 
 

All contract months 
combined 

 

Others 

1. 
 

FTSE Bursa Malaysia 
Kuala Lumpur 
Composite Index 
Futures Contract 
 

10,000 Open Contracts  
 

n/a 

2. 
 

Options on FTSE 
Bursa Malaysia Kuala 
Lumpur Composite 
Index Futures 

an equivalent of 10,000 FTSE 
Bursa Malaysia Kuala Lumpur 
Composite Index Futures 
Open Contracts (Options on 
FTSE Bursa Malaysia Kuala 
Lumpur Composite Index 
Futures and FTSE Bursa 
Malaysia Kuala Lumpur 
Composite Index Futures 
Contract combined) 
 

n/a 

3. 
 

3-month KLIBOR 
Futures Contract 
 

5,000 Open Contracts  
 

n/a 

4. 
 

Ringgit Malaysia 
Denominated Crude 
Palm Oil Futures 
Contract 
 

30,000 Open Contracts  (a) 1,500 Open Contracts for spot 
month 

 
(b) 20,000 Open Contracts for any 

one contract month (except for 
spot month) 

 

5. 
 

United States Dollar 
Denominated Crude 
Palm Oil Futures 
Contract 
 

8,000 Open Contracts (a)  500 Open Contracts for spot 
month 

 
(b)  5,000 Open Contracts for any 

one contract month (except for 
spot month) 

 

6. 
 

Options on Ringgit 
Malaysia 
Denominated Crude 
Palm Oil Futures 
 

an equivalent of 30,000 
Ringgit Malaysia Denominated 
Crude Palm Oil Futures Open 
Contracts (Options on Ringgit 
Malaysia Denominated Crude 
Palm Oil Futures and Ringgit 
Malaysia Denominated Crude 
Palm Oil Futures Contracts 
combined) 
 

an equivalent of 20,000 Ringgit 
Malaysia Denominated Crude Palm 
Oil Futures Open Contracts for any 
one contract month (Option on 
Ringgit Malaysia Denominated 
Crude Palm Oil Futures and Ringgit 
Malaysia Denominated Crude Palm 
Oil Futures Contracts combined) 
 

7. 
 

5-year MGS Futures 
Contract 

10,000 Open Contracts  
 

10,000 Open Contracts in any one 
quarterly month 
 

8. 
 

3-year MGS Futures 
Contract 

 

10,000 Open Contracts  
 

10,000 Open Contracts in any one 
quarterly month 
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Item 
No. 
 

Derivatives Contract Position Limits 
 

All contract months 
combined 

 

Others 

9. 
 

10-year MGS Futures 
Contract 
 

10,000 Open Contracts  
 

10,000 Open Contracts in any one 
quarterly month 

10. 
 

Crude Palm Kernel Oil 
Futures Contract 

1,500 Open Contracts  
 

(a)  250 Open Contracts for spot 
month 

 
(b)  1,000 Open Contracts for any 

one contract month (except for 
spot month) 

 

11. 
 

Single Stock Futures 
Contract (for each 
individual Single 
Stock Futures 
Contract) 
 

(a)  1,350 Open Contracts; or 
 
(b)  2,300 Open Contracts (if 

Average Daily Trading 
Volume of the underlying 
stocks is more than 20 
million units of stocks for 
the most recent 6-month 
period) 

 

(a)  1,350 Open Contracts for any 
month; or 

 
(b)  2,300 Open Contracts for any 

month (if Average Daily Trading 
Volume of the underlying 
stocks is more than 20 million 
units of stocks for the most 
recent 6-month period) 

 

12. 
 

Gold Futures Contract 
 

25,000 Open Contracts  
 

n/a 

13. FTSE Bursa Malaysia 
Mid 70 Index Futures 
Contract 
 

20,000 Open Contracts n/a 

14. Tin Futures Contract 1,000 Contracts 
 

500 Contracts for spot month 

15. 
 

United States Dollar 
(USD) Denominated 
Refined, Bleached 
and Deodorized Palm 
Olein Futures 
Contract 
 

15,000 Contracts a) 800 Contracts for spot month 
 
b) 10,000 Contracts for any one 
contract month (except for spot 
month) 

 

16. Option on United 
States Dollar 
Denominated Refined, 
Bleached and 
Deodorized Palm 
Olein Futures 
Contract 
 

an equivalent of 15,000 United 
States Dollar Denominated 
Refined, Bleached and 
Deodorized Palm Olein 
Futures Contract. 

 
(Option on United States Dollar 
Denominated Refined, 
Bleached and Deodorized 
Palm Olein Futures Contract 
and United States Dollar 
Denominated Refined, 
Bleached and Deodorized 
Palm Olein Futures Contract 
combined) 
 

an equivalent of 10,000 United 
States Dollar Denominated 
Refined, Bleached and Deodorized 
Palm Olein Futures Contract for 
any one contract month. 

 
(Option on United States Dollar 
Denominated Refined, Bleached 
and Deodorized Palm Olein 
Futures Contract and United States 
Dollar Denominated Refined, 
Bleached and Deodorized Palm 
Olein Futures Contract combined) 
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[End of Appendix] 

 


