
LIST OF PUBLICATIONS

Winfried Pohlmeier

Publications in Refereed Journals

Testing Out-of-Sample Portfolio Performance, 2018, International Journal of
Forecasting, with Ekaterina Kazak, forthcoming.

What Determines Forecasters’ Forecasting Errors?, 2019, International Jour-
nal of Forecasting, 35, 11 - 24, with Ingmar and Sandra Nolte, https://doi.
org/10.1016/j.ijforecast.2018.07.007

A Note on the Regularized Approach to Biased 2SLS Estimation with Weak
Instruments, 2016, Oxford Bulletin of Economics & Statistics, 78, 915 - 924,
with Namhyun Kim, https://dx.doi.org/10.1111/obes.12144

Simple and Successful Shrinkage Method for Weighting Estimators of Treat-
ment Effects, 2014, Computational Statistics and Data Analysis, 100, 512-
525, with D. Uysal and R. Seiberlich, https://dx.doi.org/10.1016/j.csda.
2014.09.015

Improving the Value at Risk Forecasts: Theory and Evidence from the Fi-
nancial Crisis, 2012, Journal Economic Dynamics and Control, 36, 1212-1236,
with R. Halbleib, https://dx.doi.org/10.1016/j.jedc.2011.10.005

An Inflated Multivariate Integer Count Hurdle Model: An Application Bid
Ask Quote Dynamics, 2011, Journal of Applied Econometrics, 26, 669-707,
with K. Bien and I. Nolte, https://dx.doi.org/10.1002/jae.1122

Unemployment Duration and Personality Traits, 2011, Journal of Economic
Psychology, 32, 980-992, with D. Uysal, https://dx.doi.org/10.1016/j.

joep.2011.03.008

Combining Survey Forecasts and Time Series Models: The Case of the Euribor,
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Beschäftigung und die Entlohnung (On the Impact of Technical Progress on
the Qualification Structure of Employment and Wages), 1999, Zeitschrift für
Nationalökonomie und Statistik (Journal of Economics and Statistics), 219, 90
-118, with S. Klotz and F.Pfeiffer.

An Econometric Model of the Two-Part Decision Process in the Demand for
Health, 1995, Journal of Human Resources, 30, 339 - 361, with V. Ulrich.

Tax Illusion and Labour Supply of Married Women: Evidence from German
Data, 1995, Kyklos, 48, 347-368, with H. König, F. Laisney and M. Lechner.
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