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72. (with C. Klüppelberg) Large deviations results for subexponential tails, with applications
to insurance risk. Stoch. Proc. Appl. 64, 103–125 (1996).
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phase-type Lévy models. Stoch. Proc. Appl. 109, 79-111 (2004).

106. (with M. Pihlsg̊ard) Transient properties of many–server queues and related QBD’s.
Queueing Systems 46, 249-270 (2004).

107. Applied Probability and Queues, Second Edition. Springer–Verlag, New York (2003).

108. (with D.P. Kroese & R.Y. Rubinstein) Heavy tails, importance sampling and cross–
entropy. Stochastic Models 21, 57–76 (2005).

109. (with D.P. Kroese) Improved algorithms for rare event simulation with heavy tails. Adv.

Appl. Probab. 38, 545–558 (2006).

5



110. (with S. Rasmus & M. Wiktorsson) Pricing of some exotic options with NIG Lévy input.
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