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Thank you for your suggestion. This was an omission. Two references will be added to
the article (p. 701, line 7 and in References):

Granger C.W.J, Hatanaka M. Spectral Analysis of Economic Time Series. Princeton
University Press 1964

and

Granger, C.W.J. Investigating causal relations by econometric models and cross-
spectral methods. 37, 424-438, 1969.
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