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scari di Venezia, Dorsoduro 3825/E, 30123 Venezia, Italia, or via electronic mail
to the address: mmef@unive.it.

Papers must be written in English according to the journal formatting guide-
lines (please download and use the template file mmef–Template.zip from the
journal website).

All submitted papers will be double-blindly peer reviewed by at least two
anonymous referees.

Free download of published papers is available from the journal website.



Mathematical Methods
in Economics and Finance

Editor and Managing Director:
Elio Canestrelli

Editorial Board:
Elio Canestrelli
Marco Corazza
Paola Ferretti

Editorial Assistants:
Diana Barro
Martina Nardon

Advisory Board:
Anna Rita Bacinello, Trieste
Antonella Basso, Venezia
Paolo Bortot, Venezia
Giovanni Castellani, Venezia
Francesco Mason, Venezia
Graziella Pacelli, Ancona
Paolo Pianca, Venezia
Bruno Viscolani, Padova





Contents

Supermodular and ultramodular aggregation evaluators . . . . . . . . . . . . 1
Marta Cardin and Maddalena Manzi

A note on the pricing of perpetual continuous-installment
options . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 11

Pierangelo Ciurlia and Camilla Caperdoni

Wavelet-analysis of time series with gap data. A preliminary
study . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 27

Natallia Makarava and Sergei Rogosin

A model for analyzing the effects of informational asymmetries
of the traders . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 43

Emanuele Vannucci




