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	Reviewer’s comment

Artificial Intelligence (AI) generated or assisted review comments are strictly prohibited during peer review.

	Author’s Feedback (It is mandatory that authors should write his/her feedback here)



	Please write a few sentences regarding the importance of this manuscript for the scientific community. A minimum of 3-4 sentences may be required for this part.


	This manuscript points out the crucial tool for calculating the optimal exercise prices and fixed point problems that occur in various scientific communities. It captures empirical market properties of volatility clustering and long memory, providing an ideal framework for complex problems and contributing significantly to the advancement of numerical analysis.   

	

	Is the title of the article suitable?

(If not please suggest an alternative title)


	The title is not focused on the key elements of the paper. The word multifractional needs to be expanded within the work with supported theorems: if this is not possible, the author(s) should replace the word with a technical adjective like extended/ fractional/ generalized.
	

	Is the abstract of the article comprehensive? Do you suggest the addition (or deletion) of some points in this section? Please write your suggestions here.
	The abstract captures the essential point of the work, but in the area of derivation of the scheme with theorems associated with it, the author(s) should read more literature to get a better way of casting statements of the theorems on fractional and proofs.


	

	Is the manuscript scientifically, correct? Please write here.
	The work demonstrates scientific correctness and robustness due to its rigorous use of established mathematical theorems on empirical market properties of variance swaps and volatility swaps with long memory. It would be valuable if the author(s) could add the research gap to the last paragraph in the introduction part of this manuscript and check equations numbering (some equations have equation number while some have no number).
	

	Are the references sufficient and recent? If you have suggestions of additional references, please mention them in the review form.
	In this case, most of the references listed are not cited by the author(s): they should check this before publication, and it would beautify the work if the author(s) could reference recent studies or works and add more.
	

	Is the language/English quality of the article suitable for scholarly communications?


	Language is quality. 
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