

	Journal Name:
	Asian Journal of Mathematics and Computer Research

	Manuscript Number:
	Ms_AJOMCOR_12788

	Title of the Manuscript: 
	Comparative Analysis of Chen-Type Distributions for Modelling All-Share Index Behavior in Nigeria

	Type of the Article
	



	[bookmark: _Hlk171324449][bookmark: _Hlk172274970][bookmark: _Hlk170903434]PART  1: Comments


	
	Reviewer’s comment
Artificial Intelligence (AI) generated or assisted review comments are strictly prohibited during peer review.
	Author’s Feedback (Please correct the manuscript and highlight that part in the manuscript. 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.

	There is repetition in the introduction, especially in the sections discussing the Chen distribution and its various modifications.
 Please remove this repetition.

The objectives can be summarized in a concise list.
The study aims to: 
1. Evaluate the statistical properties of the ASI using descriptive statistics. 
2. Assess the suitability of Chen-type distributions (Generalized Chen, New Extended Chen, and Modified Generalized Chen) for modelling the ASI. 
3. Compare the performance of these distributions using AIC, BIC, and MSE. 
4. Identify the most appropriate distribution based on model fit, predictive accuracy, and numerical stability."

  This manuscript provides a comparative analysis of Chen-type distributions for modeling the All-Share Index (ASI) in Nigeria, contributing valuable insights to financial econometrics.
  The study’s use of secondary stock market data and simulated datasets enhances its robustness and applicability.
  By evaluating different statistical models, the manuscript highlights the significance of selecting appropriate probability distributions for financial time series analysis.
  These findings are particularly relevant for researchers and practitioners in quantitative finance, aiding in more accurate market behavior predictions.
	

	Is the title of the article suitable?
(If not please suggest an alternative title)

	The current title is generally appropriate; however, it could be refined for clarity and specificity. A suggested alternative title:
"Comparative Analysis of Chen-Type Distributions for Modeling the Nigerian Stock Market: An Evaluation of Predictive Performance and Statistical Fit."
	

	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 provides a good overview of the study
	

	Is the manuscript scientifically, correct? Please write here.

.
	well-explained statistical methodologies and appropriate evaluation metrics
	

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

	The references are generally sufficient
	

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

	The manuscript is well-written
	

	Optional/General comments


	Overall, this study presents a valuable contribution to financial modeling, and with minor refinements, it could be even more impactful.

No apparent ethical issues are identified in this manuscript. The study relies on publicly available secondary data and simulated datasets, with no human or animal subjects involved.
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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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