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PART 1 (Importance of the manuscript) 

	
	Comments of the Reviewers
	Author’s Feedback 


	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 addresses a timely and policy-relevant question by examining the asymmetric causal relationship between Economic Policy Uncertainty (EPU) and key macroeconomic indicators (GDP growth, exchange rate, inflation, interest rate, and unemployment) in Nigeria. Its main contribution is methodological: it moves beyond conventional symmetric Granger causality by combining the Hatemi-J asymmetric causality test with the Toda–Yamamoto procedure, the Zivot–Andrews structural-break test, and the Diks–Panchenko nonlinear test, thereby allowing the distinct effects of positive and negative shocks to be identified. The central finding—that adverse GDP-growth shocks drive heightened policy uncertainty rather than the reverse—offers useful evidence for policymakers, investors, and researchers concerned with macroeconomic stability in an emerging, resource-dependent economy. Overall, the study adds empirical value to the growing literature on EPU in developing-country contexts and has practical implications for the design of credible, transparent, and predictable fiscal, monetary, and exchange-rate policy.
	



PART 2.1 (Objective Evaluation)

	
	Rating of the Reviewers
	Author’s Feedback (Revision of the Manuscript and Feedback of Authors are mandatory for Rating of 2 and 1)

	1. Is the title clear and appropriate for the study? 
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	4
	

	2. Is the abstract of the article comprehensive? 
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	4
	

	3. Are the keywords appropriate and useful?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	4
	

	4. Is the background information of the paper sufficient and well organized?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	4
	

	5. Are the research objectives/hypotheses clearly stated?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	4
	

	6. Is the literature review relevant and up to date?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	4
	

	7. Is the research methodology appropriate for the study?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	5
	

	8. Were ethical issues properly addressed (if applicable)?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	N/A
	

	9. Are the results presented clearly? 
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	3
	

	10. Are tables and figures clear, relevant, and necessary?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable


	3
	

	11. Does the discussion relate findings to existing literature?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	4
	

	12. Are the conclusions supported by the data?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	4
	

	13. Are the limitations of the study discussed?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor N/A = Not Applicable
	5
	

	14. Are the references relevant and sufficient (in number)?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor 
N/A = Not Applicable
	4
	

	15. Is the manuscript written in clear and understandable language?
Rating Scale: 
5 = Excellent 4 = Good 3 = Satisfactory 2 = Needs Improvement 1 = Poor 
N/A = Not Applicable
	3
	



PART 2.2 (Subjective Evaluation)

	
	Reviewer’s comment

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


	Is the title of the article suitable?

If your answer is NO, please provide a brief, clear suggestion for improvement.

	YES. The title is clear and informative. Minor point: since the Diks–Panchenko test finds no unconditional nonlinear causality, please ensure the phrase “Nonlinear Causality Framework” in the title is consistent with the results, or clarify that the nonlinear/asymmetric emphasis refers primarily to the Hatemi-J asymmetric approach.
	

	Is the abstract of the article comprehensive? 
s
If your answer is NO, please provide a brief, clear suggestion for improvement.

	YES. The abstract conveys the objectives, methods, and main results. It would benefit from tightening for length and readability, and from reporting only the leading statistics (e.g., the key Wald and bootstrap results) more concisely.
	

	Is the manuscript scientifically correct? 

If your answer is NO, please provide a brief, clear suggestion for improvement
.
	YES. The econometric design (Toda–Yamamoto, Hatemi-J with bootstrap inference, Zivot–Andrews, and Diks–Panchenko) is appropriate and correctly applied. Please reconcile the “nonlinear” framing with the non-significant Diks–Panchenko findings, and ensure that every table referenced in the text is actually displayed with complete values and source notes.
	

	Are the references sufficient and recent? 
(YES or NO)

If your answer is NO, please provide clear suggestion for improvement.

	YES. The references are relevant and recent, including 2024–2026 sources. Please check in-text citation consistency (some author names appear without years in the literature review).
	

	Are there ethical issues in this manuscript?
(YES or NO)

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

	NO. The study uses publicly available secondary macroeconomic time-series data and does not involve human or animal subjects, so no specific ethical concerns arise.
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