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SET50 Index Futures View 
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SET50 Index Options View 
Call Option: March Series Put Option: March Series 
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� !UDD��/�3�R%&��#�	�Q�S�!#	����$ 
 ���/�3!�
ก	V �#2%�ก4%���R	 Consensus ����.WD��& 

!UDD���	��%ก     
��4��/�
*�45��*���a�.2&3RY/���ก}q��5�� *./. ������ 29 *./. -19.0 -18.0 -17.0 
��1&
ก
&�"
��
���5�� ?./.�����'�   9.9% 10.1% 10.0% 
��1&
��3��v~���5�� *./.�����'�   0.9% yoy 1.2% yoy 1.0% yoy 
1���0� GDP 6� 4Q52 ����7&�Ug   2.2% qoq 4.8% qoq 5.7% qoq 
ก
&2&3RY/Y
/��ก4�6� 4Q52 ����7&�Ug   2.8% qoq 1.8% qoq 2.0% qoq 
��4�� Chicago Purchasing Manager ��5�� *./.����7&�Ug   58.7 57.2 61.5 
��4�� Consumer Sentiment ��5�� *./.����7&�Ug   72.8 73.0 74.4 
��4�� PMI Manufacturing ��5�� *./.��� �� ������ 1 ก.-. 56.6 56.5  55.8 
��4�� PMI Manufacturing ��5�� *./.�����'�   52.0 52.0  52.4 
�3��45��a�.2&3RY/���?3��5�� ?./. ������ก}q   -GBP0.4bn -GBP0.4bn  +GBP0.1bn 
'�����*�13�3��45��2.
���5�� ?./.������ก}q   60.0K 61.8K  59.0K 
��4�� PMI Manufacturing ��5�� *./.���ก}q   54.6 53.9  56.7 
&
')�.�"��2�//0��5��?./.����7&�Ug   0.5% mom 0.3% mom  0.4% mom 
&
' "
'�"��2�//0��5�� ?./. ����7&�Ug   0.7%mom 0.3%mom  0.2% mom 
��4�� ISM Manufacturing ��5�� *./.����7&�Ug   55.9 55.5  58.4 
'��64. "
'Y
/ก"��&.
���5�� ?./.����7&�Ug   -1.2% mom -0.5% mom  -1.2% mom 
��4�� PMI Construction ��5�� *./.������ก}q ������ 2 ก.-. 47.1 47.0 48.6  
��4��&
/
a�.a031�����'���5�� ?./.   -4.4% yoy -3.0% yoy  -2.9% yoy 
'���
'2.
�*5����&����ก
&�
'��5�� ?./.����7&�Ug   -16.4% mom 1.0% mom  1.0% mom 
��4��/�
*�45��*���a�.2&3RY/���ก}q��5��*./. ������ 3 ก.-. 69.0 -   
��4�� PMI Services ��5�� *./.�����'�   52.3 52.3   
��4�� PMI Services ��5�� *./.������ก}q   56.8 -   
'��/.
�0�ก��5��?./.�����'�   -1.2% mom -   
'��ก
& .
��
�Y
/��ก4���5�� *./.����7&�Ug   -84K -30K   
��4�� ISM Non-Manfacturing ��5��*./. ����7&�Ug   50.1 51.0   
BOE Meeting ������ 4 ก.-. 0.50% 0.50%   
ECB Meeting   1.00% 1.00%   
'������=5��R&��
� ��5�� ?./.����7&�Ug   1.1% mom 1.2% mom   
��4��4���(
Y
�#�C&qUก3 ��5�� ?./.���L������ ������ 5 ก.-. 90.7 -  
��4��&
/
a�.a031��5�� *./. ������ก}q   3.5% yoy -  
'��ก
& .
��
���กY
/ก
&�กq1&��5�� *./.����7&�Ug   -85K 27K  
��1&
ก
&�"
��
�����7&�Ug ��5�� *./.   0.1 0.1  
'���3��45��a�.2&3RY/��5�� ?./. ����7&�Ug    -US$17.5bn -US$9.2bn  
     
!UDD���	�Q�!�
�/V        
?��.�&#ก
C1���0��C&qUก3 )�'��5�� ?./. ������ 29 *./.      
ก.-
>34'r&
'�
�1���0���1&
��3��v~���5�� *./. ������ 1 ก.-. 3.5% yoy 3.9% yoy 4.1% yoy 
     
 
/�3�	 : Bloomberg, �!/., SET 
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SET50 Index Futures : 
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����vwx�1��)�.��ก/&��� 9.8% 7&5� 899 ��LL
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 SET50 Index  #�/05���)7��&�2U
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'10
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SET50 Index Options : 

Implied Volatility ���10
�R�'&�*vwx�1��)�.��+����%&ก6�&�2 3 ����(
ก
&  
ก�T����� Implied 
Volatility �T�� Put Options *
กก�"
ก
&7�1��0����  Implied Volatility �T�� Call Options 70�� SET50 
Index �&�2U
�0�/"���.
�*
ก6�4"���.
'10
��
����  
ก/�
*ก���01"�*
1&ก
&/�2/�*�3��45��
�-3�*�13*��� �� �(
67. Implied Volatility 6��T�� Put Options ก0�2*
��"
ก�2 Implied Volatility �T�� Call 
Options ��ก/&���  

�	�	&S��!ST	�
S�/��W%&��ก.&/��[�4.
!�
��/Q��.	#%������� 
 !���	\S�]]	 �̂.�4	 (.R	�9	/) 

 �	���$ �	���$ 

 Long Short Net 

�R%��.�& 1 
S�!#	�� (S�/��) 

Long Short Net 

�R%��.�& 1 
S�!#	�� (S�/��) 

��ก0�����$
2��6��&#��C 
6,767 6,433 334 1,346 4,306.09 4,146.15 159.94 818.91 

��ก0����1"
�4
13 
1,029 1,333 (304) (1,256) 523.33 827.41 (304.08) (523.61) 

��ก0���� 
9,090 9,120 (30) (90) 5,413.94 5,269.80 144.14 (295.31) 

��	�����: ก	��5	��\ST	�
 Long b#R��D	�\	��� Long Gold futures, Long Call [.
 Short Put W\
/�3ST	�
 Short b#R��D	�\	��� Short Gold Futures, 
Short Call [.
 Long Put  
/�3�	 : TFEX 
 

S��!�	�	S5	��]W%&�.	#%������� SET50 Index Futures 
 �	�	Q�R�5	�
 !���	\ก	�12$%W	� ST	�
�&�R	& (OI) 

 
�	���$ ���ก4%���R	 �	���$ ���ก4%���R	 �	���$ ���ก4%���R	 

S50H10 481.6 -2.7 484.3 9,440 8,643 18,798 18,392 

S50M10 478.7 -2.7 481.4 649 532 2,279 2,313 

S50U10 477.8 -4.1 481.9 4 15 176 173 

S50Z10 477.4 -2.7 480.1 4 8 91 89 

���    10,097 9,198 21,344 20,967 

 
SET50 Index Options 

�	�	��������/�3Q�R�5	�
 !���	\ก	�12$%W	� ST	�
�&�R	& (OI) 
�	�	Q�RS�/�� 

�	���$ ���ก4%���R	 �	���$ ���ก4%���R	 �	���$ ���ก4%���R	 

Call Options: March Series 

500 12.6 0.6 12.0 8 28 231 227 

490 17.0 (0.3) 17.3 17 30 106 97 

480 22.0 (0.8) 22.8 17 45 125 128 

Put Options: March Series 

500 31.0 0.4 30.6 17 5 186 183 

490 23.5 2.0 21.5 10 29 266 266 

480 19.0 1.8 17.2 3 32 274 273 

���*
 : TFEX 
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�=B��&�0��30�r 4��� 20-21  
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* 1 %������*��� 
��1���*��� ก&����-g  10330 
R�&  0-2658-6300 R�&�
&  0-2658-6301 

S	W	%�Vก 
159 �
/
&��&3**31& 4��� 25  
=�'����*�3� 21 $���RCก %���/0���1'�7�5� 
��1����
 ก&����-g 10110 
R�&  0-2665-7000 R�&�
&  0-2665-7050 

S	W	]	#	 
56 �
/
&L
�
 4��� 5 7.�� 3/1 
$����0* %�����&3'��Cr ��12
�&�ก  
ก&����-g 10500 
R�&  0-2632-8341 R�&�
&  0-2632-8395 

S	W	1��%�S[���� 
904 �
/
&=�/���%/�&r 4��� G 7.�� 1005  
$��C&��/&3��&r %���7���2�� ��1�&#��C 
ก&����-g 10260 
R�&  0-2320-3600 R�&�
&  0-2320-3610 

S	W	�	����# 
125 �
/
&�3R�0�r�'
*-0
="
 4��� 3 $��-
7�&�� 
%������2�&-
Y3&*'r  ��1-&#�/& ก&����-g 10200 
R�&  0-2225-0242 R�&�
&  0-2225-0523 
 

S	W	V�������/�� 
1145 7*���� 5 �
/
&��ก)-03��
����&r 4��� 3   
$��C&��/&3��&r 1(
20�(
R&��7�5� 
�(
�Y��*5���*��&�&
ก
&  
 ��7����*��&�&
ก
&10270 
R�&  0-2758-7003 R�&�
&  0-2758-7248 

S	W	&	��&V��	� 
30/39-50 �
/
&�(
��ก�
����#*�00r�
*��Cr�
�  
4��� 14 $���
*��Cr�
� 1(
202
����   
�(
�Y��*5�����2�&�  ��7������2�&� 11000 
R�&  0-2550-0577 R�&�
&  0-2550-0566 

S	W	.	#��R	� 
1693 �
/
&�(
��ก�
�C��'rก
&/.
�=B� 
�&�0-0
="
 0
�-&.
� 4��� 9 7.�� 905/1   
$��-70R'?3� %���0
�-&.
�  ��1 1� �ก&   
ก&����-g 10900 
R�&  0-2541-1411 R�&�
&  0-2541-1108 

S	W	�%k������3�� 
622 �
/
&�3��B*R-�&��'* 4��� 14  
$������*�3� %���/0��1�� ��1/0���1' 
ก&����-g 10110 
R�&  0-2664-9800 R�&�
&  0-2664-9811 

S	W	l"��D%�� �	��� ��&S�� 
94 7*�".2 C��'rก
&/.
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