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Reviewer’s comment

Author’s comment (if agreed with reviewer,
correct the manuscript and highlight that part in
the manuscript. It is mandatory that authors
should write his/her feedback here)

Compulsory REVISION comments 1.

Check Eqgs. (22) and (20). It is difficult to derive
Eq. (22) from Eq. (20). This difficulty can destroy
the proof of Lemma 1.

Check all the symbols. For example, 0 and o are
different. But, these two symbols seem to be
chaotically used. A similar problem is found in the
symbols s (in Eq. (30)) and S (in Eq. (38)).

Explain the meaning of symbol R’.

Minor REVISION comments 1.

An additional bracket should be added to Eq. (40).
Check the formats of all journal references. Some
journals’ names are abbreviated but some other are
not.

Optional /General comments This article may illustrate a good method for solving a

spe

cial type of the Black-Scholes equation. Unfortunately,

it was not carefully edited. Reading this article is similar
to reading a research note.
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