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> *** Novelty and originality: Rate the novelty and originality of the ideas or results presented in the

paper.
Significant original work and novel results. (4)

> *** Technical content and scientific rigour: Rate the technical content of the paper (e.g.: completeness of
the

analysis or simulation study, thoroughness of the treatise, accuracy of the models, etc.), its soundness and
scientific rigour.

Solid work of notable importance. (4)

> *** Quality of presentation: Rate the paper organization, the clearness of text and figures, the
completeness and accuracy of references.

Well written. (4)

> *** Relevance and timeliness: Rate the importance and timeliness of the topic addressed in the paper
within its area of research.

Good (4)

> *** Strong aspects: Comments to the author: what are the strong aspects of the paper

The paper addresses the application of algorithmic trading models to the Vietnamese stock market, an
area that has not been extensively studied.

> *** Weak aspects: Comments to the author: what are the weak aspects of the paper?



The paper used data from the US stock market to determine the optimal hyperparameters for the
algorithmic trading models. However, the Viethamese stock market has its own regulations that affect the
optimal hyperparameters. Some important regulations applied to the Vietnamese stock market include
payment cycles and rules regarding trading and foreign exchange positions. Besides payment cycles,
trading and foreign exchange position rules can also impact the optimal hyperparameters for
reinforcement learning models. Therefore, determining the optimal hyperparameters for reinforcement
learning models in the context of the Vietnamese stock market may require utilization of the Vietnamese
stock market data.

The paper should discuss related work (e.g., Multi-agent reinforcement learning approach for hedging
portfolio problem, Soft Computing, vol. 25, pp. 7877-7885, 2021) which also addresses the portfolio
selection problem in the Viethnamese market.

> *** Recommended changes: Recommended changes. Please indicate any changes that should be made
to the paper if accepted.

The paper used data from the US stock market to determine the optimal hyperparameters for the
algorithmic trading models. However, the Vietnamese stock market has its own regulations that affect the
optimal hyperparameters. Some important regulations applied to the Vietnamese stock market include
payment cycles and rules regarding trading and foreign exchange positions. Besides payment cycles,
trading and foreign exchange position rules can also impact the optimal hyperparameters for
reinforcement learning models. Therefore, determining the optimal hyperparameters for reinforcement
learning models in the context of the Vietnamese stock market may require utilization of the Vietnamese
stock market data.

The paper should discuss related work (e.g., Multi-agent reinforcement learning approach for hedging
portfolio problem, Soft Computing, vol. 25, pp. 7877-7885, 2021) which also addresses the portfolio
selection problem in the Viethamese market.

> *** Comments to the TPC: Confidential comments to the TPC (will be not sent to Authors)

The paper is not related to loT.

> *** Submission Policy: Does the paper list the same author(s), title and abstract (minor wording
differences in the abstract are ok) in its PDF file and EDAS registration?

Yes

> *¥** Overall Recommendation: Overall Recommendation
Accepted (1)



