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Abstract

The purposes of this study are 1) To examine short-term relationship between
Property Credit and GDP during Thai economics crisis and the U.S." subprime crisis 2)
To study the short and long-term equilibrium relationship and the Granger Causality
test between Property Credit Growth Rate of Commercial Banks and GDP of Thailand.
Using the the co-integration method. The study utilized a quantity of Property Credit
from commercial banks, as well as the Gross Domestic Product (GDP) for Thailand,
based on yearly logarithmic secondary data covering a period from 1989 to 2011, or a
total of 23 data sets. A short — term equilibrium relationship test of Property Credit and
GDP during Thai economics crisis and the U.S.” subprime crisis has a short — term
equilibrium relationship. The cointegration test between Property Credit and GDP, found
that the number of Property Credit provided, against GDP, has a long-term equilibrium
relationship. The Granger Causality test found that an increase or decrease in GDP
affects an increase or decrease in the number of Property Credit of Thailand.
Keyword: Property Credit from commercial banks, economic growth rate of Thailand,

Thai Economics Crisis, U.S.” Subprime Crisis
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