
LIST OF TABLES 

 
 
TABLE                 PAGE 

 

3.1 Comparison of Asset Prices between 3 Periods......................................  32 

5.1 Unrestricted Cointegration Rank Test (Trace)........................................  49 

5.2 Causality between Stock Index and Housing Price Index ......................  52 

5.3 Causality between GDP Growth and SET Bubble..................................  58 

5.4 Causality between SET Bubble and Property Bubble ............................  59 

5.5 Causality between Manufacturing Production Index and Stock Index...  60 

5.6 Causality between Manufacturing Production Index and Land  

 Transactions............................................................................................  60 

5.7 Lag Length Result ...................................................................................  62 

 

(7) 


