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The paper should be revised according to my following comments. The literature review, of this paper, should be revised.
There exist many papers in the same direction, with the same solution. What are the contributions of this paper? The
second point is the paper is very short and the introduction should be revised. The motivations, notably the novelties
should be added in this section. The reference section should be revised. The authors have to add more than 15 others
papers. The authors used data in the Practical example, where these data come from, please cite the source. Eq. (15) the
authors should explain to us where is the new contribution because this equation is classical in the literature. | advise the
authors to read the results already established. The second remark is that there exist many formulas to get the price of
the option, please compare the method established in this paper to get the price with the method existing in the literature.
We mean the comparative study should be added to this paper. Another serious question in this paper is that, why the

authors have not cited recent papers in the literature. After these revision, the paper can be accepted as well.
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