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	PART  1: Comments



	
	Reviewer’s comment


	Author’s Feedback (It is mandatory that authors should write his/her feedback here)


	Please write a few sentences regarding the importance of this manuscript for the scientific community. A minimum of 3-4 sentences may be required for this part.


	This manuscript represents an important contribution to macroeconomic econometrics literature, particularly in structurally unstable environments such as the Nigerian economy. It introduces a novel methodological framework (TV-SCVARMA) that combines the simplicity of the VAR model with the flexibility of VARMA, while allowing for parameter variation over time using state-space representation and a Kalman filter.
	

	Is the title of the article suitable?

(If not please suggest an alternative title)


	Yes  
	

	Is the abstract of the article comprehensive? Do you suggest the addition (or deletion) of some points in this section? Please write your suggestions here.


	It is preferable to add a short sentence that more clearly explains the theoretical contribution.

Some numerical details (such as astronomically high errors) can be reduced and replaced with more neutral scientific phrasing.

Add a statement that more accurately specifies the number of variables (K) or the sample size.
	

	Is the manuscript scientifically, correct? Please write here.
	Yes  
	

	Are the references sufficient and recent? If you have suggestions of additional references, please mention them in the review form.
	Yes  
	

	Is the language/English quality of the article suitable for scholarly communications?


	Yes  
	

	Optional/General comments
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	Reviewer’s comment
	Author’s Feedback (It is mandatory that authors should write his/her feedback here)



	Are there ethical issues in this manuscript? 


	(If yes, Kindly please write down the ethical issues here in details)
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