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M. Omelka, Š. Hudecová, N. Neumeyer (2021). Maximum pseudo-
likelihood estimation based on estimated residuals in copula semipara-
metric models. Scandinavian Journal of Statistics 48, 1433–1473.

4



M. Mohr, N. Neumeyer (2021). Nonparametric volatility change detec-
tion. Scandinavian Journal of Statistics 48, 429–453.

N. Neumeyer, M.A. Delgado, L. Horváth, S. Meintanis, Simos, E.
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