SCIENCEDOMAIN international

www. sciencedomain.org

SDI FINAL EVALUATION FORM 1.1

PART 1:

9
S )

Journal Name:

British Journal of Mathematics & Computer Science

Manuscript Number:

2014_BJMCS_13176

Title of the Manuscript:

On Stochastic Volatility in the Valuation of European Options

Type of the Article

Original Research Article

PART 2:

FINAL EVALUATOR’S comments on revised paper (if any)

Authors’ response to final evaluator’s comments

before the publication.

The strike price as x-axis in figures 1 and 2 was arbitrarily chosen by the author(s).
However the range of the strike price is strongly suggested to be kept consistent
between figures 1 and 2, even though the main analyses focus on the relationships
between volatility (correlation) and kurtosis (skewness). In high-quality journals,
consistency is sometimes critical and required. So minor revisions need to be done

Reviewer Details:

Name:

Anonymous

Department, University & Country

Jinwen University of Science and Technology, Taiwan.

Created by: EA

Checked by: ME Approved by: CEO Version: 1.5 (4" August, 2012)




