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Attachment. : -
Subject : Letter of Abstract Acceptance

Dear Chatarina Enny Murwaningtyas,

Thank you for submmiting your abstract for presenting at ICoMAAL 2018, which will be

held on 15 September 2018. We have reviewed your paper abstract with the title

“Option Pricing by Using the Mixed Fractional Brownian Motion With Jump”

We would like to congratulate you because your paper is accepted without revision to be

presented at ICoMAAL 2018.

On behalf of organizing committee, I would like to formaly invite you to attend

ICoMAAL 2018 to present your paper. The full paper submission deadline is on 15 September

2018. We would kindly ask all authors to pay attention to the author guidelines available in the

conference website (https://usd.ac.id/conference/icomaal/guidelines-for-authors/).

We would like to take this opportunity to express our appreciation for your interest in

participating in the conference. We look forward to working with you on a successful conference.

Sincerely,

Febi Sanjaya, M.Sc.

Chairperson of ICoMAAL 2017
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Dear Chatarina Enny Murwaningtyas, 

Warm greetings from Yogyakarta, 

It is a great pleasure to inform you that your paper entitled:

 Option Pricing by Using The Mixed Fractional Brownian Motion with Jumps 

has been accepted in Journal of Physics: Conference Series with Revision. Please kindly find the 

revision in the attachment file. 

Here are some information for the publication final decision:

�  Camera Ready: Please send your camera ready to icomaal@usd.ac.id no later than 9 

 December 2017. If your paper not suitable with the ICoMAAL’s template, please adjust it in 

 ICoMAAL’s template. 
�  Payment of publication fee:  The publication fee covers the editorial administration and 

 publisher charge. If a participant has more than one paper accepted for publication, each 

 publication fee must be paid. The deadline of the payment of publication fee is 9 December 

 2018. Please take look at our website for further publication fee information. 

�  The revised papers that are not appropriate with the template or sent after the deadline, 

 will not be processed. 

Please do not hesitate to contact us if you have any further questions. 
  
 

 

Your Sincerely, 

 

Febi Sanjaya, M.Sc. 

Chief of the ICoMAAL Committee 

Sanata Dharma University, Yogyakarta, Indonesia 



Paper ID: AA-425

Paper Title: Option Pricing by using the mixed fractional Brownian motion with jumps

Review/Comments:

The manuscript studies the formula for calculating European option prices in which the underlying
stochastic differential equation is driven by a mixed fractional Brownian motion and a Poisson
process. Mathematically the results presented in the manuscript are correct but not very innovative.
They are more interesting once the author(s) could provide a real (data-based) application. The
English used throughout the article is clear and understandable. There are only few typographical
errors. After a minor revision I recommend the manuscript for publication in the Journal of Physics:
Conference Series.

Some specific comments:

- Please recheck the English. For example,

Page 1: “the stochastic integral in an fBm …” should be “the stochastic integral for fBm..”

Page 2: “Now we list some properties by …” should be “Now we list some properties in …”

- Please mention the main (new) result(s) in the abstract.

- In the derivation of formula (6) in page 3, please specify which Ito’s formula from ref [24] used.

- Please provide comments on the novelty of the result(s) compared the the results of ref [22,23].

Reviewer's recommendation: (Please choose one)

Accepted  for Publication in Journal of Physics: Conference Series (Scopus indexed)

Accepted  with revision for Publication in Journal of Physics: Conference Series (Scopus indexed)

Accepted for Publication in ICoMAAL 2018 Proceedings (ISBN)

Accepted  with revision for Publication in ICoMAAL 2018  Proceedings (ISBN)

Rejected








