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FBMKLCI Futures daily chart

Source: Bloomberg O/I chg
Contract Sett Change High Low Volume Open Int O/I chg Value USD   3mth avg Value USD High Low
FBMKLCI 1630.36 -20.81 1649.87 1630.10 324 Mn 1685.37 1661.22
OCT 26 1613.50 -28.00 1647.00 1611.50 9,618             40,628      2,696  53.22 Mn 32,917      649.77 Mn 1674.50 1647.00
NOV 26 1616.00 -25.50 1639.50 1613.00 321                114           114  2.25 Mn 7,681        151.8492577 0.00 0.00
DEC 26 1621.00 -29.50 1651.00 1619.50 304                654           12  .24 Mn 1,081         21.43 Mn 1681.00 1655.00
MAR 27 1606.00 -28.50 1625.00 1605.00 35                  275           20  .39 Mn 808            15.87 Mn 1662.50 1641.50

10,278           41,671      2,842  56.1 Mn 42,487      838.92 Mn

Futures Fair Value KLIBOR Premium to Fair -14.41 Pts -0.89%
Contract Exp. Date Index Pt
OCT 26 30/10/2026 3.91 3.33 0.58 3.33 0.58
NOV 26 30/11/2026 7.96 3.88 4.08 3.88 4.08
Roll FV 3.50 3.50

Benchmark Indices
Source: Bloomberg Last 1d Chg 6m Chg 3m Chg 6m Chg
FBMKLCI 1630.36 -1.26% -4.00% 5.06% 11.82%
FBM100 11933.15 -1.25% -2.64% -0.13% 1.41%
FBMEMAS 12143.53 -1.21% -1.98% 0.22% 2.11%
Local Sector Performance againts FBMKLCI 3m Avg Last KF FV
Sector 1d Chg 3m Chg 6m Chg Futures Roll -4.27 2.50 3.50
Financial 0.46% -1.01% -1.41%
Plantation -0.60% 3.51% 3.44%
Utilities 0.00% 0.00%

Currencies Last 1d Chg 3m Chg 6m Chg
USDMYR 4.0870 0.04% 0.16% 1.17%
CNYMYR 0.6093 0.14% 1.11% 4.04%
Dollar Index (DXY) 101.985 -0.11% 1.12% 1.96%
MYR to DXY -0.16% 0.96% 0.78%

World Equity Indices
Source: Bloomberg Last 1d Chg 6m Chg 3m Chg 6m Chg
USA
Dow Jones 50926.56 0.04% 9.36% -0.76% 13.92% 30 Days 60 Days 90 Days
S&P 500 7666.45 0.19% 16.59% 4.43% 21.45% FBMKLCI Volatility 10.66% 9.65% 9.44%
NASDAQ 26871.60 0.04% 23.03% 5.19% 28.16%
Europe
DAX 24939.35 -1.03% 7.65% -0.63% 12.13%
CAC 7835.31 -1.62% -1.83% -4.21% 2.26%
FTSE100 10428.27 -1.68% -0.08% -0.22% 4.09%
EURO Stoxx 626.65 -1.30% 5.03% -1.48% 9.41%
Asia Pacific
Nikkei 225 68956.72 3.30% 31.44% 2.26% 36.92%
Hang Seng 24613.27 0.37% -2.00% 8.82% 2.08%
Straits Times 5667.67 -0.14% 14.56% 10.73% 19.33%
KOSPI 6942.43 -0.41% 32.64% -7.47% 38.17%
TAIEX 48353.49 0.86% 48.45% 5.44% 54.64%
S&P/ASX200 8659.00 0.52% 0.93% 1.17% 5.13%

Kenanga Futures Sdn Bhd (353603-X)

General Line: (603) 2172 3888 Fax: (603) 2172 2729 Email: futures@kenanga.com.my Source: Bloomberg
Diclaimer: “This document has been prepared for general circulation based on information obtained from sources believed to be reliable but we do not make any presentations as to its accuracy or completeness. Any recommendation contained in this document does not have
regard to the specific investment objectives, financial background and the particular needs of any person who may read this document. This document is for the information of addressees only and is not be taken in substitution for the exercise of judgement and assessment by
addressees in relation to any investment decision. Kenanga Futures Sdn Bhd accept no liability whatsoever for any direct or consequential loss arising from any use of this document or any solicitation of an offer to buy or sell any securities/underlying securities. Kenanga Futures
Sdn Bhd and its associates, their directors, and/or employees may have positions in, and may effect transactions in securities/underlying securities mentioned herein from time to time in the open market or otherwise, and may receive brokerage fees or act as principal or agent in
dealings with respect to these companies."

Relative to FBMKLCI

October 2, 2026

KF Est

Relative to FBMKLCI

Open Interest Previous Week

Div Idx Pt (Gross)   FV Div Idx pt (Net)       FV

-2.50%
-2.00%
-1.50%
-1.00%
-0.50%
0.00%
0.50%
1.00%
1.50%

-1.0%

0.0%

1.0%

9/7/202616/7/202623/7/202630/7/20266/8/202613/8/202620/8/202627/8/20263/9/202610/9/202617/9/202624/9/20261/10/2026

FV Fair/Premium

0

2

4

6

8

10

12

14

16

18

11/9/2025 11/11/2025 11/1/2026 11/3/2026 11/5/2026 11/7/2026 11/9/2026

30D Volalitity (%) 60D Volatility (%) 90D Volatility (%)

-12

-8

-4

0

4

06/23/2006/30/2007/07/2007/14/2007/21/2007/28/2008/04/2008/11/2008/18/2008/25/2009/01/2009/08/2009/15/20

Last Close KF Est

U.S. markets
US stocks recovered from early losses to close slightly higher on Thursday, with the S&P 500
bouncing from a two-week low as a global bond selloff reversed course after sending US Treasury
yields to multi-decade highs. Reuters
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Preview
Fundamental
Expect futures to trade higher today, tracking Wall Street’s overnight rebound
and supported by potential short-covering ahead of the weekend following the
recent selloff, although renewed U.S.-Iran tensions and inflation concern from
elevated oil prices may cap gains. Stateside, U.S. stock markets ended slightly
higher on Thursday as easing Treasury yields and fading expectations of another
near-term Federal Reserve rate hike improved risk sentiment following a volatile
session. Across the region, equity markets were mixed on Thursday, resonating
a subdued Wall Street undertone as sentiment remained cautious amid concerns
about elevated government bond yields and spiking oil prices tempered the
optimism, even after a batch of healthy US economic data and technology stocks
strength following positive earnings from chip giant Micron. Markets were closed
in Hong Kong and Mainland China for a holiday. At home, the FBM KLCI unable
to sustain previous session gains to finish sharply lower, as profit bookings
emerged in selected index linked heavyweights and resonating regional peers’
mixed undertone as gains in tech firms offset elevated oil prices and bond yields
continuing to weigh on sentiment, PMAH, YTLP, TELEKOM and PETD shares.
Futures to cash basis strengthened to 17 pints discounts from 19.5 points
discounts.

Technical
Futures contract opened on a soft note and spent most of the session in the
negative column on profit-taking activities tracking the underlying cash market
weakness and following the regional peers’ subdued tone. The October futures
contract finished 28 points lower and settled at 1,613.50, forming a long black
bodied candlestick pattern with short upper and short bottom shadow indicating
selling activity has taken control over the trading session aggressively.
Technically, MACD indicator issued a sell signal while RSI indicator approaching
to an oversold position. Hence, expected futures to trade higher today, tracking
Wall Street’s overnight rebound as easing U.S. Treasury yields improved risk
sentiment, while bargain-hunting following the recent selloff may provide further
support. Therefore, support and resistance are envisaged at 1,607.0 and 1,637.0
respectively.


