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An Analysis on the Casual Relationship among Housing Transaction Index,
Jeonse Rental Index, CD Interest Rate and Spread
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Abstract

The purpose of this study is to analyze the casual relationship among Housing Transaction Index, Jeonse Rental Index
and Interest Rate, To analyze the influence of interest rate in more detail, CD Interest rate and Spread are used as
variables, Granger Casualty Test is used as a analysis tool, As a result, Spread is the cause variable of the Housing
Transaction Index and the Housing Transaction Index is the cause variable of the CD Interest Rate, And also, CD Interest
rate influences the Jeonse Rental Index and the Jeonse Rental Index has influence on the other variables,
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