INTERVENTION ANALYS!S WITH APPLICATIONS TO RURAL ECONOMY
TIME SERIES

SUMMARY

The Box-Jenkins approach for time series modelling is
developed and the effects of isolated events are introduced. Two case

studies are presented:

a) time series om milk production, productivity and price,
in the State of Sao Paulo, Brazil, are analysed with an intervention

effect due to production and market structures changes; and

b) time series on coffee production and price, in the State

of Sao Paulo ard in Brazil, are analysed and several intervention
effects due to frosts, plant diseases and historical  events are
discussed.
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