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Wel cone. Spectral causality is, thus, obtained via a nethod
proposed by Geweke, which is simlar to perform ng a Fourier
transform of the estinmated autoregressive coefficients at
specified frequencies, with frequency resol ution specified by
the nodel order nore information on frequency domain causality
can be found in Cohen, However, the |ack of paraneters is also
an advantage in this respect as it m ght be possible to both
apply filtering without affecting the underlying causality and
obtai ning a spectral representation of causality by bandpass
filtering the data and applying C NPMR to the filtered data.
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