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Global oil market and the U.S. stock returns.
Energy, 114, 1277-1287, (2016)

Investment-Uncertainty relationship in oil and gas industry.
Submitted to The Energy Journal, (2018)



The behavior of basis in market for crude oil, implications for trading in the spot

market.
(Working Paper)

Asymmetric effect of illiquidity on stock returns: the role of current performance.

(Working Paper)

The effect of illiquidity on US corporate bond yields.

(Working Paper)

Unconventional Monetary Policy and Government bond spreads in the euro area

(Working Paper)
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Lecture Series on Oil Markets and the Macro Economy, By Lutz Kilian,
Bl Norwegian Business School, 2013.

XX Finance Forum,
University of Oviedo, Oviedo (Spain) November 2012.

Presented paper:
Asymmetric effect of illiquidity on stock returns: the role of current
performance

XX Finance Forum,

University of Oviedo, Oviedo (Spain) November 2012.

Discussed paper:

Do Fund Investors Know that Risk is Sometimes Not Priced? (Irek Fabian
and Thorsten Lehnert, University of Luxemburg)
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