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The manuscript should be published as it contains important information about the
proper approach to multivariate time series analysis little known to climatologists as
well as new results about a teleconnection in the climate system. It is well written,
contains solid science, and provides vital information for those analyzing climate data.
It is probably worth mentioning in the paper that spectral methods of multivariate time
series analysis were also pioneered in the 1960s by C. W. J. Granger (2003 Nobel
Prize in Economics).
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