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	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 makes a valuable contribution to the scientific community by addressing a pressing methodological challenge in causal inference, namely estimating the effects of interventions in multivariate time series settings. It thoughtfully integrates and advances two prominent frameworks, the C ARIMA approach and Bayesian Multivariate Factor Analysis (MVFA), providing rigorous strategies to address hidden confounding, dynamic dependencies, and small sample constraints. By highlighting the limitations of classical univariate models and demonstrating the advantages of shared and outcome specific latent factor modeling, the paper enhances the accuracy and robustness of counterfactual predictions. Its comparative evaluation and simulation results offer practical insights, making it highly relevant for applied researchers in economics, epidemiology, and social sciences. The manuscript offers both theoretical innovation and practical tools that extend the frontier of causal inference under complex, real world data conditions.


	

	Is the title of the article suitable?

(If not please suggest an alternative title)


	The is suitable and accurately reflects the scope and focus of the manuscript. It clearly signals the methodological emphasis on intervention analysis and specifies the multivariate time series context, which is central to the paper’s contributions. The title is concise, informative, and uses terminology familiar to the target audience in statistics, econometrics, and applied data science. It effectively sets expectations for the reader regarding both the problem addressed and the analytical framework employed.


	

	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.


	The abstract effectively outlines the manuscript’s goals, methods, and contributions, especially regarding the challenge of estimating causal effects in multivariate time series. It would be stronger if the C ARIMA and Bayesian Multivariate Factor Analysis approaches were named earlier and more explicitly. Mentioning application areas like epidemiology or economics could enhance its relevance. Comparisons to simpler methods should be more specific, and the structure would benefit from clearer separation of problem, method, and findings. Minor edits for clarity and flow would further improve readability.


	

	Is the manuscript scientifically, correct? Please write here.
	It scientifically sound. It demonstrates a strong understanding of both classical and modern approaches to causal inference in time series analysis, particularly in the multivariate setting. The integration of the C ARIMA framework and Bayesian Multivariate Factor Analysis is well supported by theoretical justification and recent literature. The use of simulation studies to validate the methods adds credibility, and the discussion reflects a solid grasp of latent confounding, autocorrelation, and dimensionality issues. The references are current and relevant, and the mathematical formulations are consistent with established models.


	

	Are the references sufficient and recent? If you have suggestions of additional references, please mention them in the review form.
	The manuscript includes a robust list of references, many of which are foundational and relevant to the development of the discussed methodologies. However, a significant portion of the cited works were published before 2015. While these earlier references (e.g., Box and Tiao, Rubin, Holland) are necessary for historical and theoretical context, the manuscript would benefit from a stronger emphasis on more recent literature to reflect the current state of the field. To improve the currency of the references, I suggest including more studies from 2015 onward that address advances in causal inference, time series modeling, and Bayesian multivariate methods.


	

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


	The language and English quality of the article are generally suitable for scholarly communication. The manuscript is written in a formal academic tone, uses appropriate technical terminology, and presents complex methodological ideas with clarity. The structure is coherent, and key concepts are well articulated.

That said, there are occasional long or densely packed sentences that could benefit from simplification or clearer segmentation to improve readability. Additionally, minor editorial revisions—such as adjusting phrasing for conciseness and ensuring consistent terminology—would further strengthen the clarity and flow of the text.
	

	Optional/General comments


	This manuscript presents a timely and methodologically rigorous contribution to the literature on causal inference in time series analysis. By integrating the C ARIMA framework with Bayesian Multivariate Factor Analysis, the authors address the challenge of estimating intervention effects in complex, multivariate settings with latent confounding and temporal dependencies. The topic is highly relevant for a range of applied fields, including economics, epidemiology, and public policy. The manuscript is generally well written and structured, with clear theoretical grounding and thoughtful comparisons to existing methods. The simulations and discussions demonstrate both the strengths and practical advantages of the proposed approaches. However, the reference list leans heavily on pre-2015 sources. Including more recent literature would enhance the manuscript's currency and engagement with current research. The language is suitable for scholarly communication, though minor improvements in clarity and conciseness could improve overall readability. With some revisions to streamline the abstract, strengthen contemporary citations, and polish the prose, the paper would make a strong contribution to the field.
This manuscript addresses an important methodological problem in causal inference by combining C ARIMA and Bayesian Multivariate Factor Analysis to estimate intervention effects in multivariate time series. The approach is rigorous and relevant, with strong theoretical grounding and practical value across disciplines such as epidemiology and economics. The simulations are well executed, and the language is largely appropriate for academic writing. However, the manuscript would benefit from a more explicit emphasis on recent literature post-2015 to strengthen its contemporary relevance. Minor edits for clarity and conciseness are also recommended to improve readability and enhance scholarly communication.
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