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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 offers valuable insights into the comparative predictive performance of conventional (OLS) and Bayesian regression techniques, providing an evidence-based assessment of critical importance to researchers and practitioners. The study draws attention to an important—yet frequently disregarded—aspect of Bayesian inference by showing how preselection greatly affects a Bayesian model's accuracy. These results help the scientific community by elucidating the circumstances in which Bayesian approaches can be trustworthy substitutes for OLS, especially when there is insufficient data or a precise measurement of uncertainty is required. Additionally, this work promotes best practices in statistical analysis and predictive modeling, supporting methodological decisions taken into consideration in econometrics and related fields.
	

	Is the title of the article suitable?

(If not please suggest an alternative title)


	(Classical regression estimation versus Bayesian regression estimation: a predictive performance)

is generally clear, but it can be improved for readability, academic tone, and grammatical correctness. The phrase “a predictive performance” is incomplete and does not clearly express the study’s focus.
I suggest a title:
Comparing Classical and Bayesian Regression Methods: A Simulation-Based Analysis of Predictive Performance
	

	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 current version of the abstract is thorough and covers all the necessary topics, but it needs to be improved to make it clearer and more targeted. Only the most significant distinctions between the OLS and Bayesian results should be highlighted in the abstract; the detailed numerical values can be condensed and moved to the main text. Additionally, it is advised to include an introduction that highlights the significance of contrasting the two approaches in economic forecasting and a conclusion that highlights the study's contribution to comprehending the function of appropriate prior selection in Bayesian modeling. To make them shorter and easier to read, some lengthy sentences may also be combined. All things considered, the abstract should be more succinct while still communicating the primary concept and key discoveries.
	

	Is the manuscript scientifically, correct? Please write here.
	Overall, the research is scientifically sound, and the OLS and Bayesian regression methods were applied appropriately and realistically. Using simulated GDP data was a good choice as it allows for the evaluation of statistical methods in a controlled environment. The interpretation of the OLS results—in terms of the coefficient of determination, predictive value, and regression—is consistent with established statistical principles. Regarding Bayesian regression, it was natural for the results to show weak performance when using unparalleled initial distributions, then improve significantly after adopting distributions based on economic knowledge; this is consistent with established Bayesian modeling principles. In general, the results and conclusions are logical and scientifically sound, although some minor improvements in presentation and wording could be made without compromising the scientific rigor of the research.
	

	Are the references sufficient and recent? If you have suggestions of additional references, please mention them in the review form.
	Overall, the references you included are adequate and generally relevant to the topic of comparing classical (OLS) and Bayesian regression. The mix of sources—from econometrics, statistics, applied sciences, and specialized Bayesian modelling papers—shows good breadth. Most of the references are also recent, ranging between 2015 and 2024, which helps support the currency of your work.

However, a few points are worth noting if you aim to strengthen the scientific depth and balance of the paper:

· You have several very recent references (2021–2024), which is excellent and shows the topic is up to date. Still, the backbone of Bayesian regression relies on some foundational texts. While you included Zellner (1971), you may want to balance classic and modern references with additional works published after 2010 that explain modern Bayesian computation and priors.

· Because the paper relies heavily on priors, MCMC, and model comparison, it could benefit from adding more methodological references specifically addressing:( MCMC diagnostics, Weakly vs. informative priors, Predictive performance assessment in Bayesian frameworks)

· You cited Peña & Slate (2006), which is appropriate. A more modern treatment of violations of classical assumptions—heteroscedasticity, multicollinearity, and non-normality—could strengthen the theoretical base of Section 2.
	

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


	The English in your article is generally clear enough for readers to follow the argument, and the technical content comes across accurately. However, to judge it in the context of scholarly communication, there are a few important areas that would benefit from refinement.

Overall, the paper is understandable, but the writing is not consistently polished to the level expected in academic journals. The main issues are not major grammatical errors, but rather style, structure, and consistency.
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	Are there ethical issues in this manuscript? 


	No ethical issues were identified in this manuscript.
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