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Minor REVISION comments 

 

Authors should read carefully through and correct 

grammatical and spelling errors. They should put all 

equations in bracket.. The tables are not mentioned 

anywhere in the body of the work. It MUST be mentioned. 

Graphs are not referenced anywhere in the body of the 

work and should be referenced. 

 

Noted and implemented. 

Optional/General comments 

 

 

The authors aimed at using the Simulation analysis to 

further compare the wang distortion, NIG and Cauchy 

distortion operator with their pricing model. They also 

showed that they can recuperate the Black-Scholes and 

NIG pricing model using the Simulation.  The work is a 

comparative effectiveness distortion methods. It is ok.   

 

 

 

 

 

 

 

 

 


