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Co-author: U. Küchler. Internat. Statist. Review 57, 1989, 123–144.

[12] Wind shear and hyperbolic distributions. Co-authors: O.E. Barndorff-Nielsen and
J.L. Jensen. Boundary-Layer Meteorology 49, 1989, 417–431.

[13] A note on the existence of a consistent maximum likelihood estimator for diffusions
with jumps. In Langer, H. and Nollau, V. (eds.): Markov Processes and Control
Theory, Akademie-Verlag, Berlin, 1989, 229–234.

[14] Some asymptotic properties of quasi likelihood estimators for semimartingales. In
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tions. Co-author: U. Küchler. Scand. J. Statist. 21, 1994, 421–431.

[26] Exponential families of stochastic processes and Lévy processes. Co-author: U.
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