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	PART  1: Comments



	
	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 article offers a rigorous comparison of Euler–Maruyama and Milstein methods within the realistic Heston framework, addressing volatility constraints via Full-Truncation. It combines theoretical validation with practical option pricing, extends to multi-asset settings, and provides clear insights into the trade-off between computational efficiency and accuracy in financial simulations.
	

	Is the title of the article suitable?

(If not please suggest an alternative title)


	yes
	

	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 is generally clear and well-structured, effectively presenting the motivation, methodology, and contributions—particularly use of Euler–Maruyama and Milstein methods for Heston and multi-asset models, along with the Full-Truncation technique. Its relevance to both theory and application is well conveyed. However, it could be improved by trimming repetitive phrasing, adding quantitative highlights to the results (e.g., error reduction or convergence rates), completing the final sentence for clarity, and briefly noting the broader impact on financial practitioners to enhance its appeal.
	

	Is the manuscript scientifically correct? Please write here.
	Much of the content reproduces standard definitions and proofs without tailoring them to the paper’s objectives, making the section longer than necessary and potentially redundant for the intended audience of a specialized research paper.Some key results (e.g., Itô integral, multiplication rules for differentials) are cited only once or with minimal references ([13]) and lack connection to more recent or application-focused literature.
	

	Are the references sufficient and recent? If you have suggestions of additional references, please mention them in the review form.
	yes
	

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


	Need improvement
	

	Optional/General comments


	3) The introduction clearly establishes the importance of SDEs and their applications, especially in finance with the shift from Black–Scholes–Merton to the more realistic Heston model.
It highlights the numerical challenges involved and motivates a comparison of Euler–Maruyama and Milstein methods.
2) The writing could be more concise, with recent studies added to strengthen the literature context.
Finally, the contributions list should be completed and framed more explicitly to showcase Specify the random seed, hardware specifications, and exact versions of Python, NumPy, and SciPy used to ensure that results can be replicated.

4) Present GBM, Heston, and multi-asset Heston parameters in tabular form rather than inline notation for better readability.

5) Present option pricing results in a comparative table (Euler vs. Milstein, across step sizes) to directly link numerical errors with financial application outcomes.
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	Reviewer’s comment
	Author’s Feedback (It is mandatory that authors should write his/her feedback here)


	Are there ethical issues in this manuscript? 


	No
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