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ABSTRACT

This Study contributes to an ongoing examination of riskless arbitrage opportunity under
Put Call Future Parity which underlying asset is SET50 Index Futures in term of 1 month to
maturity and available Bid Ask price. Bid Ask price should be considered as a cost of this study
strategy. This study examine two strategy separately which are Long strategy and Short
strategy. The results inform that before including all transaction cost. There are riskless
arbitrage opportunities under violation of Put Call Future Parity. On the other hand, after
including all transaction cost a number of riskless arbitrage opportunities reduce significantly as

1 percent of total available data.
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