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AMENDMENTS TO THE RULES OF BURSA MALAYSIA DERIVATIVES BERHAD  

IN RELATION TO THE INTRODUCTION OF BURSA MALAYSIA DCE SOYBEAN OIL FUTURES 
CONTRACT (“FSOY”)  

 
SCHEDULE 1 

 
AGRICULTURE CONTRACTS 

 
 

Item 
No. 

Contract Contract Code 

1.01 
(FCPO) 

 

Ringgit Malaysia Denominated Crude Palm Oil Futures Contract 
 

FCPO 

1.01A 
(OCPO) 

 

Option on Ringgit Malaysia Denominated Crude Palm Oil Futures 
 

OCPO 

1.02 
(FUPO) 

 

United States Dollar Denominated Crude Palm Oil Futures 
Contract 
 

FUPO 

1.03 
(FPKO) 

 

Crude Palm Kernel Oil Futures Contract 
 

FPKO 

1.04 
(FPOL) 

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

FPOL 

1.04A 
(OPOL) 

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

OPOL 

1.05 
(FEPO) 

Ringgit Malaysia Denominated East Malaysia Crude Palm Oil 
Futures Contract 
 

FEPO 

1.06 
(FSOY) 

Bursa Malaysia DCE Soybean Oil Futures Contract FSOY 
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Item 1.06 
(FSOY) 

 

 
Contract Specifications for  

Bursa Malaysia DCE Soybean Oil Futures Contract  

 
 

CONTRACT BURSA MALAYSIA DCE SOYBEAN OIL FUTURES CONTRACT 
 

CONTRACT CODE FSOY 
 

UNDERLYING 
INSTRUMENT 

 

Crude Soybean Oil (Quality Standard as per the Soybean Oil Futures 
Contract of Dalian Commodity Exchange (“DCE”) (“DCE Soybean Oil 
Futures Contract”)) 
  

CONTRACT UNIT 25 metric tons (25,000 kilogrammes) 
 

MINIMUM PRICE 
FLUCTUATION 

USD 0.25 per metric ton  
 

PRICE LIMITS 1. With the exception of trades in the spot month, trades of the 
Contract in any of the contract months must not be made, during 
any Business Day, at prices varying more than a prescribed 
percentage above or below the settlement prices of the preceding 
Business Day (“Price Limits”), as determined by the Exchange.  
 

2. For the purpose of paragraph (1) above, the price limits (in 
percentages) of the DCE Soybean Oil Futures Contract will be used 
to calculate the Price Limits unless the Exchange determines 
otherwise due to market conditions.  

 

CONTRACT MONTHS January, March, May, July, August, September, November, December 
 

TRADING HOURS Morning trading session: 0900 hours to 1230 hours (Malaysia time);  
 
Afternoon trading session: 1330 hours to 1800 hours (Malaysia time); 
and 
 
After-hours (T+1) trading session: 2100 hours to 2330 hours (Malaysia 
time, Monday to Thursday only). 
 
 

FINAL TRADING DAY 

 
1. DCE’s 10th trading day of the delivery month. 

 
2. If DCE’s 10th trading day falls on a day which is not a Business Day, 

the Final Trading Day will be on the Business Day immediately 
preceding DCE’s 10th trading day. 

 
3. Trading in the spot month ceases at 1500 hours (Malaysia time) on 

the Final Trading Day. 
 

SETTLEMENT METHOD 

 
Cash settlement based on the final settlement value. 
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FINAL SETTLEMENT 
VALUE AND CONTRACT 
SETTLEMENT  

1. The final settlement value will be calculated using the DCE 
Soybean Oil Futures Contract’s one-off delivery settlement price on 
DCE’s 10th trading day of the delivery month, adjusted for 
conversion from Renminbi (“CNY”) into USD rounded to the nearest 
USD 0.25. 
 

2. The calculation of the final settlement value will be based on the 
CNY Central Parity Rate for USD/CNY as at 0915 hours (Malaysia 
time) published on DCE’s 10th trading day of the delivery month by 
the People’s Bank of China as per the link below: 
http://www.chinamoney.com.cn/english/bmkcpr/ 
 

3. The Contract will be settled on DCE’s 10th trading day of the 
delivery month. 
  

4. If DCE’s 10th trading day of the delivery month falls on a day which 
is a non-Business Day, the Contract will be settled on the Business 
Day immediately after DCE’s 10th trading day of the delivery month. 

 
 

 
 

[End of item 1.06 (FSOY) of Schedule 1] 
 
  

 

  

 

 

 

 

 

 

 

 

 

 

http://www.chinamoney.com.cn/english/bmkcpr/


ANNEXURE 1 
AMENDMENTS TO THE RULES OF BURSA MALAYSIA DERIVATIVES BERHAD  

In relation to the Introduction of Bursa Malaysia DCE Soybean Oil Futures Contract (“FSOY”) 
 

                                                         Page 4 of 5 
 

APPENDIX A 

Schedule of Contract Months referred to in Schedule 1 (Agriculture Contracts) 

 
PART 1 

 
(f)  Item 1.06 (FSOY) – Bursa Malaysia DCE Soybean Oil Futures Contract  
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JANUARY 
 

X  X  X  X X X  X X             

FEBRUARY 
 

  X  X  X X X  X X X            

MARCH 
 

  X  X  X X X  X X X            

APRIL 
 

    X  X X X  X X X  X          

MAY 
 

    X  X X X  X X X  X          

JUNE 
 

      X X X  X X X  X  X        

JULY 
 

      X X X  X X X  X  X        

AUGUST 
 

       X X  X X X  X  X   X     

SEPTEMBER 
 

        X  X X X  X  X   X X    

OCTOBER 
 

          X X X  X  X   X X X   

NOVEMBER 
 

          X X X  X  X   X X X   

DECEMBER            X X  X  X   X X X  X 

 
 
 

Notes:   
(1) In each month shown in the left hand vertical column of these charts, the officially quoted forward months 

are those marked “X” in the other columns reading horizontally to the right. 
(2) The contract months will be determined by the Exchange and may be varied from time to time but will not at 

any time exceed 18 months forward. 
 

CURRENT YEAR 
c 

1st FOLLOWING YEAR 
c 
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[End of Rule Amendments] 

 
 


