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Co-authors: Giulia Di Nunno and Asma Khedher (University of Oslo).
Stochastics, 85(6), pp. 1015-1039, 2013.

78. On stochastic integration for volatility modulated Lévy-driven Volterra pro-
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79. Approximating Lévy semistationary processes via Fourier methods in the
context of power markets. Co-authors: Heidar Eyjolfsson (University of
Oslo) and Almut Veraart (Imperial College, London). SIAM Journal of
Financial Mathematics, 5, pp. 71–98, 2014.

80. The CARMA interest rate model. Co-authors: Arne Andresen (Norwe-
gian University of Science and Technology), Steen Koekebakker and Valeri
Zakamouline (both University of Agder). International Journal of Theo-
retical and Applied Finance, 17(2), pp. ??-?? (27 pages), 2014.

81. Optimal portfolios in commodity markets. Co-author: Jukka Lempa (Uni-
versity of Oslo). Finance & Stochastics, 18(2), pp. 407–430, 2014.

82. On stochastic integration for volatility modulated Brownian-driven Volterra
processes via white noise analysis. Co-authors: Ole Barndorff-Nielsen and
Benedykt Szozda (both University of Aarhus). Infinite Dimensional Anal-
ysis Quantum Probability and Related Fields, 17(2), pp. 14500, 2014.

83. Pricing and hedging options in energy markets using Black-76. Co-author:
Maren Schmeck (University of Oslo). Journal of Energy Markets, 7(2),
pp. 35–69, 2014.

84. Futures pricing in electricity markets based on stable CARMA spot models.
Co-authors: Gernot Müller and Claudia Klüppelberg (Technical Univer-
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Verlag, Basel, pp. 79-88, 2001.

12. Fast Evaluation of the Asian Basket Option by Singular Value Decom-
position. Coauthor: Lars Oswald Dahl (Storebrand and University of
Trondheim, Norway). In “Monte Carlo and Quasi-Monte Carlo Methods
2000”, K.-T. Fang, F.J. Hickernell and H. Niederreiter (eds.), Springer
Verlag, pp. 201-214, 2002.

13. Light, atoms and singularities. Coauthors: Ole E. Barndorff-Nielsen and
Jens Ledet Jensen (both University of Aarhus, Denmark). In “Progress
in Probability: Proceedings of the Third seminar on Stochastic Analysis,
Random Fields and Applications, Ascona 1999”, R.C. Dalang, M. Dozzi
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