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PETER WINKER 

General Information  

Current position:  Full professor of statistics and econometrics,  
Faculty of Economics and Business Studies, Justus Liebig University Giessen 

   Chief Sustainability Officer, Justus Liebig University Giessen 
    
Academic Titles:  Habilitation, University of Mannheim, 2001 

    Dr. rer. pol., University of Konstanz, 1995 
Dipl.-Math, University of Konstanz, 1991 

Research  

Research topics:   Computational statistics and econometrics (model selection, agent 
based models, time series models, text mining, machine learning), risk 
management, applied economics (forecasting, climate change 
adjustment), survey methodology 
 

Orchid ID:  0000-0003-3412-4207 
 
Employment History  

• Full professor at Justus Liebig University Giessen, since 2006 
• Since 2021 Chief Sustainability Officer of Justus Liebig University Giessen 
• Vice-President for Scientific Infrastructure at Justus Liebig University Giessen, 2012 - 

2018 
• Full professor at University of Erfurt, 2002 – 2005  
• Associate professor of economics and quantitative methods, IU (Bruchsal), 2001 – 

2002 
• Scientific assistant at University of Mannheim, 1997 – 2001 
• Research assistant at University of Konstanz, 1991 – 1997 

 
University Education  

• University of Konstanz and Université Paris VI, mathematics and economics, 1985 - 1991  
 
Participation in Research Projects (selected) 

2004 – 2005  Principal investigator: DAAD exchange programme with Kai-Tai Fang, Hongkong 
2004 – 2007 Principal investigator: DFG funded project on validation of agent based models 
2006 – 2010 Coordinator of Marie-Curie RTN COMISEF (6th FP) – 12 partners, volume 2.9 Mio. € 
2009 – 2013 Principal investigator: Fritz-Thyssen funded project on educational decision in 

developing countries 
2010 – 2015 Principal investigator: DFG funded project on identification of falsifications in 

survey data (within SPP 1292 for the period 2010-2012) 
2012 – 2013 Principal investigator: DAAD exchange programme with Ana Colubi, Oviedo, Spain 
2013 – 2014 Principal investigator: DAAD exchange programme with Anna Staszweska-Bystrova, 

Lodz, Poland 
2016 – 2019 Principal investigator: BMBF funded project REdMig2 with University of Hamburg 
2017 – 2020 Principal investigator: BMBF funded project TOBI with ZEW, Mannheim 
2020 – 2023 Principal investigator: NCN-DFG funded project TEXTMOD with University of Lodz 
2021 – 2024 Coordinator: BMBF funded project DynTOBI with ZEW, Mannheim 
2021 – 2024 Principal investigator: DFG funded project MaFiText with Peter Tillmann (JLU) 
 



Advisory Service  

Editor in Chief of Journal of Economics and Statistics (since 2008), Associate Editor of Econometrics 
and Statistics (until 2024), Central European Journal of Economic Modelling and Econometrics, and 
Computational Management Science. 
 
Reviewer for Annals of Operations Research, Applied Economics, Artificial Intelligence Review, AStA, 
Business Strategy and the Environment, Chemometrics, Cognitive Science, Computational 
Economics, Computational Management Science, Computational Statistics & Data Analysis, Control 
and Cybernetics, Econometrics and Statistics, Economic Modelling, Empirica, Empirical Economics, 
Empirical Finance, Energy Systems, European Economic Review, European Journal of Finance, 
European Journal of Law and Economics, European Journal of Operations Research, Finanzarchiv, 
German Economic Review, IEEE Transactions on Evolutionary Computation, Information Science, 
Information Processing and Management, International Journal of Forecasting, International Review 
of Financial Analsis, Journal of Applied Statistics, Journal of Artificial Evolution and Application, 
Journal of Business Cycle Measurement and Analysis, Journal of Classification, Journal of Complexity, 
Journal of Computational and Graphical Statistics, Journal of Econometrics, Journal of Economic 
Dynamics and Control, Journal of Empirical Finance, Journal of Economics and Statistics, Journal of 
Forecasting, Journal of Heuristics, Journal of Money, Credit and Banking, JOTA, Labour Economics, 
mda, Metrika, Metron, Œconomia  History / Methodology / Philosophy, Oxford Bulletin of 
Economics and Statistics, Physica A, PLOSOne, Public Opinion Quarterly, Quantitative Finance, SIAM 
Journal on Numerical Analysis, Simulation Modelling Practice and Theory, Small Business Economics, 
Sociological Methods and Research, Statistical Methodology, Statistical Papers, Statistics and 
Probability Letters, Survey Methods: Insights from the Field (SMIF), Technology Forecasting & Social 
Change, Technometrics, The American Statistician, The Economic Journal, The Manchester School of 
Economic and Social Studies, The Social Science Journal, Wiley Interdisciplinary Reviews: 
Computational Statistics, and Zeitschrift für Wirtschafts- und Sozialwissenschaften.  
 
Project and institutional reviews for Alexander von Humboldt Stiftung, Archimedes III (Greece), 
European Commission (Horizon 2020), Deutsche Forschungsgemeinschaft (DFG), Deutscher 
Akademischer Austauschdienst (DAAD), Forschungsfonds Mecklenburg/Vorpommern, Fritz Thyssen 
Stiftung, German-Israeli Foundation for Scientific Research and Development (GIF), Jubiläumsfonds 
der Österreichischen Nationalbank (Austria), Leibniz-Gemeinschaft, National Research Foundation 
South Africa, Research Council of Canada (SSHRC / CRSH), Netherlands Organisation for Scientific 
Research (NWO), NYUAD Research Enhancement Fund (REF), Polish Science Evaluation Committee, 
Schwedische Riksbankens Jubileumsfond (RJ), Studienstiftung des Deutschen Volkes, 
Volkswagenstiftung 
 
Further service to science 

2007 – 2011 Member of the supervisory board of GESIS 
2016 – 2024  Member of review board 112 of the German Research Foundation (DFG),  
  (2022 – 2024 spokesperson of the review board 112) 
2018 – 2022 Chairman of the European Regional Section of IASC 
Since 2018 Member of the supervisory board of ZEW – Leibniz-Zentrum für Europäische 

Wirtschaftsforschung 
Since 2018 Member of the scientific advisory board of GESIS Leibniz-Institut für 

Sozialwissenschaften 
 
 

 

 



15 most relevant publications published 2014 – 2024 

• Bystrov, V., V. Naboka-Krell, A. Staszewska-Bystrova, and P. Winker (2024): Choosing the 
Number of Topics in LDA Models – A Monte Carlo Comparison of Selection Criteria. Journal of 
Machine Learning Research, 25, 79, 1–30. 

• Latifi, A., V. Naboka-Krell, P. Tillmann, and P. Winker (2024): Fiscal Policy in the Bundestag: 
Textual Analysis and Macroeconomic Effects. European Economic Review, 168, 104827. 

• Dörr, J.O, Kinne, J., Lenz D., Licht, G., Winker P. (2022): An Integrated Data Framework for Policy 
Guidance During the Coronavirus Pandemic: Towards Real-time Decision Support for Economic 
Policymakers. PLoS ONE 17(2), e0263898. 

• Rios, N., Winker, P., and D.K.J. Lin (2022): TA Algorithms for D-optimal OofA Mixture Designs. 
Computational Statistisc and Data Analysis 168, 107411. 

• Funk, C., A. Sathyan, P. Winker, and L. Breuer (2020): Changing Climate – Changing Livelihood: 
Smallholder's Perceptions and Adaption Strategies. Journal of Environmental Management, 
259, 109702. 

• Grabowski, D., A. Staszewska-Bystrova, and P. Winker (2020): Skewness-Adjusted Bootstrap 
Confidence Intervals and Confidence Bands for Impulse Response Functions. AStA Advances in 
Statistical Analysis, 104, 5-32. 

• Lenz, D. and P. Winker (2020): Measuring the Diffusion of Innovations with Paragraph Vector 
Topic Models. PLoS ONE, 15, e0226685. 

• Lütkepohl, H., A. Staszewska-Bystrova, and P. Winker (2020): Constructing Joint Confidence 
Bands for Impulse Response Functions of VAR Models – A Review. Econometrics and Statistics, 
13, 69-83. 

• Menold, N., U. Landrock, P. Winker, N. Pellner, and C.J. Kemper (2018): The Impact of Payment 
and Respondents’ Participation on Interviewers’ Accuracy in Face-to-face Surveys: 
Investigations from a Field Experiment, Field Methods 30(4), 295-311. 
doi.org/10.1177/1525822X18783977 

• Lütkepohl, H., A. Staszewska-Bystrova, and P. Winker (2018): Estimation of Structural Impulse 
Responses: Short-Run versus Long-Run Identifying Restrictions. AStA Advances in Statistical 
Analysis, 102, 229-244. 

• Mandes, A. and P. Winker (2017): Complexity and Model Selection in Agent Based Modeling of 
Financial Markets. Journal of Economics Interaction and Coordination, 12, 469-506. 
doi.org/10.1007/s11403-016-0173-0 

• De Haas, S. and P. Winker (2016): Detecting Fraudulent Interviewers by Improved Clustering 
Methods - The Case of Falsifications of Answers to Parts of a Questionnaire. Journal of Official 
Statistics, 32, 3, 643-660. dx.doi.org/10.1515/JOS-2016-0033 

• Fischer, H., A. Blanco-Fernandez, and P. Winker (2016): Predicting Stock Return Volatility: Can 
We Benefit from Regression Models for Return Intervals? Journal of Forecasting, 35, 113-146. 
doi.org/10.1002/for.2371 

• Lüdering, J. and P. Winker (2016): Forward or Backward Looking? The Economic Discourse and 
the Observed Reality. Journal of Economics and Statistics, 236, 4, 483-515. 

• Fischer, H., M. Garcia-Barzana, P. Tillmann, and P. Winker (2014): Evaluating FOMC Forecast 
Ranges: An Interval Data Approach. Empirical Economics, 47, 365-388. 

 


