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Scholarly Research Books Editor = 3

Scholarly Book Chapters= 9

Journal Papers (peer reviewed) Appeared = 110
Conference Papers (peer reviewed) in Proceedings = 37
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Peters G.W. and Panayi E. (2018) "Calibration of Financial Limit Order Book Stochastic Models via
Approximate Bayesian Computation .", Book chapter in Handbook of Approximate Bayesian Computation
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Peters G.W. and Septier F. (2015) "An Overview of Recent Advances in Monte-Carlo Methods for Bayesian
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Azzaoui N., Clavier L., Guillin A. and Peters G.W. (2015) "Spectral Measures of Heavy Tailed
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GW. and Matsui T.). Springer Japan. Chapter 3, pp 25-62.
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Peters G.W. and Vishnia G.R. (2016) “Blockchain Architectures for Electronic Exchange Reporting
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Handbook of Digital Banking and Internet Finance: Alternative Finance, Financial Inclusion, Impact
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pp271-329.

Peters G.W., Shevchenko P.V., Cohen R. and Maurice D. (2018) “Understanding Cyber Risk and Cyber
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Spatial Stackelberg Incentive Mechanisms.” Methodology and Computing in Applied Probability. Jul 9:1-32.

Marowka M, Peters G.W., Kantas N, Bagnarosa G. (2020) “Factor-augmented Bayesian cointegration models: a
case-study on the soybean crush spread.” Journal of the Royal Statistical Society: Series C (Applied Statistics).
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Random Field Reconstruction for Robust and Cost-effective Heterogeneous Weather Sensor Networks for
the Developing World" Neural Information Processing Workshop.
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Peters G.W., Targino R. and Wuthrich M. “Bayesian Modelling, Monte Carlo Sampling and Capital
Allocation of Insurance Risks” Risks (invited special issue "A Celebration of the Ties That Bind Us:
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amplifiers via mixture series expansion.” IEEE Sensors Journal. 2016 Jul 15;16(18):6939-46.

I. Nevat, Peters G.W., K. Avnit, F. Septier and L. Clavier. (2016) ""Location of Things: GeoSpatial Tagging
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