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SET50 Index Data 

Closed 490.77 
Change 5.23 
Change (%) 1.08 
Value (btmn.) 13,771.54 
12-mth High/Low  537.02/284.25 
3-mth Avg.Daily T/O (Btmn) 14,049.54 
 .����� .��D��� 

SET50 Index 484-482   494-497 
S50H10 477 /472.5 489.4/494.2 
S50M10 471.8/468.3  486.5/492  
S50U10 - - 
S50Z10  - - 
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futures: daily basis (s50Z09)  

 

Source : BIZNEWS 
           

SET 50 INDEX (FUTURES)     
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กHC
=K�ก��H;=
�  SET50 INDEX OPTIONS (Series H10): 
+,�-���ก���ก̂;ก,�<� (Option ���
� ��A. �BCB+�4������4)  
Long Call S50H10C470 (���'�� 24 ���=��� 32.6)  
Short Call S50H10C520 (���'�� 5 ���=��� 7.6)  

Daily Return   Open High Low Close Gain/loss (open/close) % 

Recommend Long S50H10C480 21.5 25 18 25 16.28 

Recommend Short S50H10C490 16.6 17.5 13.6 17.4 -4.60 

 
+,�-���ก���ก̂;ก,�<��BCB+�J��-�  

Weekly port   D��=
�=�	�b�� Close Profit (loss) Support Resistance 
Recommend Long S50H10C470 31 27 -12.9          24.0                          32.6  
Recommend Short S50H10C520 16.3 6.8 139.7            5.0                            7.6  

 

��A��-��B+�b
;+�aa� Call Option ���
� ��.A.53 ].��A�G��+=̀K̀oDE�;p (Series H10) 
SET50 460 SET50 470 SET50 480 SET50 490 SET50 500 SET50 510 

X premium X premium X premium X premium X premium X premium 

410 53.14 420 53.30 430 53.47 440 53.65 450 53.82 460 54.01 
420 44.25 430 44.46 440 44.68 450 44.90 460 45.13 470 45.36 
430 35.97 440 36.24 450 36.51 460 36.78 470 37.06 480 37.34 
440 28.48 450 28.79 460 29.11 470 29.42 480 29.74 490 30.06 
450 21.91 460 22.26 470 22.60 480 22.95 490 23.29 500 23.64 
460 16.36 470 16.72 480 17.07 490 17.43 500 17.78 510 18.14 
470 11.84 480 12.18 490 12.53 500 12.87 510 13.22 520 13.57 
480 8.29 490 8.61 500 8.93 510 9.25 520 9.56 530 9.89 
490 5.63 500 5.90 510 6.17 520 6.45 530 6.73 540 7.02 
500 3.69 510 3.92 520 4.14 530 4.37 540 4.61 550 4.85 
510 2.35 520 2.52 530 2.70 540 2.88 550 3.07 560 3.26 

 

��A��-��B+�b
;+�aa� Put Option ���
���.A.53 ].��A�G��+`=K̀oDE�;p (Series M10) 
SET50 460 SET50 470 SET50 480 SET50 490 SET50 500 SET50 510 

X premium X premium X premium X premium X premium X premium 
410 5.04 420 5.35 430 5.68 440 6.00 450 6.34 460 6.68 
420 8.24 430 8.64 440 9.05 450 9.47 460 9.89 470 10.31 
430 9.92 440 10.33 450 10.75 460 11.17 470 11.60 480 12.02 
440 12.64 450 13.07 460 13.51 470 13.94 480 14.38 490 14.82 
450 18.04 460 18.53 470 19.02 480 19.51 490 20.00 500 20.48 
460 22.80 470 23.29 480 23.79 490 24.29 500 24.78 510 25.28 
470 28.58 480 29.08 490 29.57 500 30.07 510 30.57 520 31.07 
480 33.22 490 33.66 500 34.11 510 34.55 520 35.00 530 35.45 
490 42.69 500 43.17 510 43.66 520 44.14 530 44.63 540 45.12 
500 54.66 510 55.24 520 55.81 530 56.40 540 56.98 550 57.57 
510 64.51 520 65.12 530 65.73 540 66.35 550 66.97 560 67.60 

 

ก���ก̂;ก,�<� Stock Futures (Directional trading): 
 

+�aa� Mar-10 Futures close .����� .��D��� Futures fair price Basis F-S 
PTT 221 219.6 224.8 224.59 -2 

PTTEP 131.7 128.5 133 132.94 -0.3 

ADVANC 83.5 82.7 84 83.59 0.5 
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Index futures fair price                 b�
�FHก��I�4
b�C  
Product Fair Price  Basis  F-S Close 

S50H10 494  -6.8 484 

S50M10 500  -9.57 481.2 

Basis '2
���� SET50 ��2 S50H10 %43���  -6.8 ��2 S50M10 -9.57 
!"� ����=���'2
������;;�����
��������%���$%�%43��� �'2��( -2.8 

  

Product Closed Change(Pts) Volume Open 
Interest 

S50H10 483.90 2.00 11,913 18,136 

S50M10 481.30 1.60 891 3,323 

S50U10 481.00 1.50 22 177 

S50Z10 480.60 2.00 6 84 
                  

 
Volume: J�`��]ก��I�4
b�C+�aa�J�B9,����=�	 29 �ก��A� 2553            Volume: J�`��]ก��I�4
b�C+�aa�+B+� 4-29 �ก��A� 2553 

 Contracts    Contracts 

 +j���� DE�;��D̀ ��CCE
C ���   +j���� DE�;��D̀ ��CCE
C ��� 

Buy 5,910 1,103 10,252   Buy 89,381 16,494 154,074  

Sell 5,559 2,051 9,655   Sell 88,153 18,654 153,142  

Net 351 -948 597 17,265  Net 1,228 -2,160 932 259,949 

Note:'�� Stock futures+Options and gold futures (Source: Biz new 20885 ��2 20880)  
 
Value: �FHAE�ก��I�4
b�CJ�B9,����=�	 29 �ก��A� 2553           Value: �FHAE�ก��I�4
b�C+B+� 4-29 �ก��A� 2553    

 btmn   btmn 

 +j���� DE�;��D̀ ��CCE
C ���   +j���� DE�;��D̀ ��CCE
C ��� 

Buy 3,092.11 530.92 5,028.76   Buy 52,863.55 8,621.97 80,823.69  

Sell 2,926.94 1,031.63 4,693.22   Sell 51,739.70 10,101.76 80,467.75  

Net 165.17 -500.72 335.54 8,651.79  Net 1,123.85 -1,479.79 355.94 142,309.22 

Note:'�� Stock futures+Options and gold futures (Source: Biz new 20881 ��2 20880)  
 
9,����+�aa�HE�;-��� I�4
b�C+
=K̀.CกD��J�B��=��กH;=
� (��C���) C�
�-H�; 5 ���  

Contracts Institution Foreign Local 

25/1/2010 -246 79 167 

26/1/2010 191 -1054 863 

27/1/2010 649 160 -809 

28/1/2010 56 -359 303 

29/1/2010 366 -959 593 

Note: '�� Stock futures and gold futures (Source: Biz new 20903)  
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