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Models in Economic Policy Advice. Jahrbücher für Nationalökonomie und Statistik ,
228, 2+3, 141–147.

Fitzenberger, B. and P. Winker (2007): Improving the Computation of Censored
Quantile Regressions. Computational Statistics and Data Analysis , 52, 1, 88–108.

Gilli, M. and P. Winker (2007): Editorial - 2nd Special Issue on Applications of Opti-
mization Heuristics to Estimation and Modelling Problems. Computational Statistics
and Data Analysis , 52, 1, 2–3.

Winker, P. (2007): Book review on handbook of parallel computing and statistics edited
by E.J. Kontoghorgher Chapman & Hall/CRC, Boca Raton, 2006. Computational
Statistics and Data Analysis , 52, 7, 3424–3425.

Winker, P., M. Gilli, and V. Jeleskovic (2007): An Objective Function for Simula-
tion Based Inference on Exchange Rate Data. Journal of Economic Interaction and
Coordination, 2, 125–145.

Winker, P. and D. Maringer (2007): The Hidden Risks of Optimizing Bond Portfolios
under VaR. Journal of Risk , 9, 4, 1–17.

Chipman, J. S. and P. Winker (2005): Optimal Aggregation of Linear Time Series
Models. Computational Statistics and Data Analysis , 49, 2, 311–331.

5



Fang, K.-T., D. Maringer, Y. Tang, and P. Winker (2005): Lower Bounds and
Stochastic Optimization Algorithms for Uniform Designs with Three or Four Levels.
Mathematics of Computation, 75, 254, 859–878.

Meyer, M. and P. Winker (2005): Using HP Filtered Data for Econometric Analysis:
Some Evidence from Monte Carlo Simulations. Allgemeines Statistisches Archiv , 89,
3, 303–320.

Beck, M. and P. Winker (2004): Modelling Spillovers and Feedback of International
Trade in a Disequilibrium Framework. Economic Modelling , 21, 445–470.

Hülsewig, O., P. Winker, and A. Worms (2004): Bank Lending in the Transmission
of Monetary Policy: A VECM Analysis for Germany. Jahrbücher für Nationalökono-
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der BIP-Elastizitäten öffentlicher Ausgaben und Einnahmen zu Prognosezwecken und
Diskussion ihrer Volatilität. ifo forschungsberichte, Institut für Wirtschaftsforschung
an der Universität München.

Winker, P. and V. Jeleskovic (2006): The Unconditional Distribution of Exchange
Rate Returns: Statistics, Robustness, Time Aggregation. CCFEA Working Paper
Series WP008-06, University of Essex, Colchester.

Winker, P. and D. Maringer (2006): The Threshold Acceptance Optimization Heuri-
stic in Economics and Statistics. CCFEA Working Paper Series WP009-06, University
of Essex, Colchester.

Winker, P. (2005): The Stochastics of Threshold Accepting: Analysis of an Application
to the Uniform Design Problem. Diskussionspapier 2005–003E, Staatswissenschaftli-
che Fakultät, Universität Erfurt.

Winker, P. and D. Maringer (2005): The Convergence of Optimization Based Esti-
mators: Theory and Application to a GARCH-Model. Diskussionspapier 2005–004E,
Staatswissenschaftliche Fakultät, Universität Erfurt.

Winker, P. and F. Rippin (2005): Hedonic Regression for Digital Cameras in Germany.
Diskussionspapier 2005–005E, Staatswissenschaftliche Fakultät, Universität Erfurt.

Meyer, M. and P. Winker (2004): Using HP Filtered Data for Econometric Ana-
lysis: Some Evidence from Monte Carlo Simulations. Diskussionspapier 2004–001E,
Staatswissenschaftliche Fakultät, Universität Erfurt.

Maringer, D. and P. Winker (2003): Portfolio Optimization under Different Risk
Constraints with Memetic Algorithms. Diskussionspapier 2003–005E, Staatswissen-
schaftliche Fakultät, Universität Erfurt.

14



Gilli, M. and P. Winker (2002): A Global Optimization Heuristic for Estimating
Agent Based Models. Working Paper 12/2002, International University in Germany,
Bruchsal.

Scrieciu, S. S. and P. Winker (2002): The Romanian Economy in Transition: Deve-
lopments and Future Prospects. Working Paper 13/2002, International University in
Germany, Bruchsal.

Beck, M. and P. Winker (2001): Modelling Spillovers and Feedback of International
Trade in a Disequilibrium Framework. Working Paper 07/2001, International Uni-
versity in Germany, Bruchsal.

Entorf, H. and P. Winker (2001a): The Economics of Crime: Investigating the
Drugs–Crime Channel. Working Paper 02/2001, International University in Germa-
ny, Bruchsal.

Entorf, H. and P. Winker (2001b): The Economics of Crime: Investigating the Drugs–
Crime Channel. Discussion Paper 01–37, Zentrum für Europäische Wirtschaftsfor-
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Wirtschaftsforschung, Mannheim.

Fang, K.-T., C.-X. Ma, and P. Winker (1999): Centered L2–Discrepancy of Ran-
dom Sampling and Latin Hypercube Design, and Construction of Uniform Designs.
Technical Report MATH–233, Hong Kong Baptist University, Hong Kong.

15



Fitzenberger, B. and P. Winker (1999): Improving the Computation of Censored
Quantile Regressions. Discussion Paper 568–99, Institut für Volkswirtschaftslehre
und Statistik, Universität Mannheim.

Radowski, D., W. Smolny, and P. Winker (1999): Investment and Employment Ad-
justment after Unification. Discussion Paper 99–56, Zentrum für Europäische Wirt-
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Franz, W., K. Göggelmann, and P. Winker (1996): Ein makroökonometrisches
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