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It is a bit odd that neither the epistle nor the gospel for this evening says anything explicit about the act of giving thanks. The collect thanks God for the fall harvest -- using the delicious phrase "the labours of the husbandman." But St. James' closest connection to that theme is when he refers to the members of the church as "a kind of firstfruits of (God's) creatures."
The gospel comes from the Sermon on the Mount, Jesus is counseling us not to be anxious about where our food and shelter and clothing are going to come from. Our heavenly father knows we need those things, and he will provide them for us.
We can presume that Jesus is suggesting that giving thanks is the best antidote for anxiety. If we spend our time being grateful to God for what he does give us, we shall be less likely to become nervous about his continuing to give and about the speed with which it all comes.
I think the most interesting insight about thanksgiving in the New Testament comes, not at all surprisingly, from St. Paul. He says similar things in other places, but I want to concentrate on what he writes at the end of First Thessalonians: "Be joyful always, pray at all times, be thankful in all circumstances." Be joyful always, pray at all times, be thankful in all circumstances.
My favorite book on the subject of prayer is called The Way of a Pilgrim. It explains what it means to pray at all times. Praying at all times and being joyful always are directly connected to being thankful in all circumstances. The possibly troublesome word there is "all."
St. Paul wants us to be thankful all the time -- even when things are going on around us that we do not like. It is not terribly difficult to generate the energy to thank God for beautiful weather or for a raise in pay or for falling in love. The test comes in illness and calamity and disappointment.
Those sorts of things test our ability to give thanks, because they test our ability to trust God -- to have the confidence that he is always doing what is best for us --- that he will be able to bring good out of what seems to be catastrophically bad.
Wanting what you don't have -- wishing that your circumstances were different from what they are -- -is the sin of coveting -- 10 in the big ten. Coveting is the opposite of giving thanks. The Prayer Book tells us what not coveting means. It says I am to "do my duty in that state of life into which it shall please God to call me." That is to say, I am to "be thankful in all circumstances." All. 
The Collect: O Most merciful Father, who hast blessed the labours of the husbandman in the returns ofthe fruits of the earth; We give thee humble and hearty thanks for this thy bounty; beseeching thee to continue thy loving-kindness to us. that our land may still yeild her increase, to thy glory and our comfort; through Jesus Christ our Lord. Amen. 
The Epistle: St. James 1: 16 - 25
The Gospel: St. Matthew 6: 25 - 34
