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PART 1: Review Comments

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

Minor REVISION comments

The study | think is very interesting; It must be published. But | think the authors should
keep in mind that there are other ways to solve Black-Scholes. both linear and non-linear,
to complement the study; | think the references should be put:

1. O. Gonzalez-Gaxiola, J. Ruiz de Chavez and J. A. Santiago, A Nonlinear Option
Pricing Model Through the Adomian Decomposition Method

Int. J. Appl. Comput. Math. 2(4), 453-467 (2016). https://doi.org/10.1007/s40819-015-
0070-6

2. Company, R., J6dar, L., Ponsoda, E., Ballester, C.: Numerical analysis and
simulation of option pricing problems modeling illiquid markets. Comput. Math. Appl. 59,
2964-2975 (2010)

3. O. Gonzélez-Gaxiola, The Black-Scholes Equation with Variable Volatility Through the
Adomian Decomposition Method, Comm. in Math. Finance, 5(1), 43-52 (2016)

Ok noted.
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Are there ethical issues in this manuscript?

(If yes, Kindly please write down the ethical issues here in details)
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