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This thesis investigates various factors affecting the prices of futures
contracts listed on the Stock Exchange of Thailand (SET) 50 Index Futures.

Methodologically, the researcher utilized an econometric model for
estimating the coefficient of independent variables derived from an analysis of
relevant daily time series secondary data from the period between January 1,
2007 and June 30, 2008, a total of 366 working days.

Findings are as follows:

Factors affecting the movement of the prices of SET 50 futures
contracts are the Dow Jones Industrial Average (DJIA), the price of oil, the
Thai baht-U.S. dollar exchange rate, the value of futures contracts, and prices
on the SET 50 futures index in the previous day.

As independent variables, these factors are explanatory of changes in

the dependent variable, viz., SET 50 index futures.





