
Gareth W Peters

ListgofgPublicationsgbygYearging
DescendinggOrder

Source:ghttps:wwexalyvcomwauthorupdfw85x688ywgarethuwupetersupublicationsubyuyearvpdf

Version:g2x24ux4u24g

ThisgdocumentghasgbeenggeneratedgbasedgongthegpublicationsgandgcitationsgrecordedgbygexalyvcomvgForg

theglatestgversiongofgthisgpublicationglisttgvisitgtheglinkggivengabovev

ThegthirdgcolumngisgthegimpactgfactorgoIFpgofgthegjournaltgandgthegfourthgcolumngisgthegnumbergofg

citationsgofgthegarticlev

100
papers

945
citations

18
h-index

25
g-index

120
ext. papers

1,256
ext. citations

2.4
avg, IF

4.75
L-index



j Paper IF Citations

100 wsymptoticNdistributionNofNtheNscoreNtestNforNdetectingNmarksNinNhawkesNprocessesdNStatisticali
InferenceiforiStochasticiProcessesbN2021bNhjbNlik 0.7 0

99 InfectionNrateNmodelsNforNyOVIzcgopNModelNriskNandNpublicNhealthNnewsNsentimentNexposureN
adjustmentsdNPLoSiONEbN2021bNglbNefhkiing 3.7 1

98 PrivacyNyonsiderationsNinNParticipatoryNzataNyollectionNviaNSpatialNStackelbergNIncentiveN
MechanismsdNMethodologyiandiComputingiiniAppliediProbabilitybN2021bNhibNgfomcgghn 0.6 1

97 MultipleNbarrierccrossingsNofNanNOrnsteincUhlenbeckNdiffusionNinNconsecutiveNperiodsdNStochastici
AnalysisiandiApplicationsbN2021bNiobNkloclfo 1.1

96 SpatiocTemporalNwnalysisNofNUrbanNαeatwavesNUsingNTukeyNgcandchNRandomN}ieldNModelsdNIEEEi
AccessbN2021bNobNmonlocmonnn 3.5

95 OptionNpricingNwithNpolynomialNchaosNexpansionNstochasticNbridgeNinterpolatorsNandNsignedNpathN
dependencedNAppliediMathematicsiandiComputationbN2021bNjggbNghljnj 2.7 1

94 wudityhainpNwNTradingNwuditNPlatformNOverNxlockchaindNFrontiersiiniBlockchainbN2020bNibN 3 2

93 MULTIVwRIwT{NLON–cM{MORYNyOαORTNMORTwLITYNMOz{LSdNASTINiBulletinbN2020bNkfbNhhichli 1.6 8

92 {fficientNandNwccurateN{valuationNMethodsNforNyoncordanceNMeasuresNviaN}unctionalNTensorN
yharacterizationsNofNyopulasdNMethodologyiandiComputingiiniAppliediProbabilitybN2020bNhhbNgfnocgghj 0.6 1

91 QuantifyingNtheNuncertainNeffectsNofNclimateNchangeNonNbuildingNenergyNconsumptionNacrossNtheN
UnitedNStatesdNAppliediEnergybN2020bNhmmbNggkkkl 10.7 15

90 dNIEEEiTransactionsioniSignaliProcessingbN2020bNlnbNjiilcjikg 4.8 1

89 wNNoncparametricNTestNandNPredictiveNModelNforNSignedNPathNzependencedNComputationali
EconomicsbN2020bNklbNjlgcjon 1.4 3

88 wnNwdvancedN{stimationNwlgorithmNforN–roundcMotionNModelsNwithNSpatialNyorrelationdNBulletiniofi
theiSeismologicaliSocietyiofiAmericabN2019bNgfobNkjgckll 2.3 10

87 yohortNeffectsNinNmortalityNmodellingpNaNxayesianNstatecspaceNapproachdNAnnalsiofiActuarialiSciencebN
2019bNgibNgfocgjj 1.1 3

86 yopulacxasedNInterferenceNModelsNforNIoTNWirelessNNetworksN2019bN 7

85 UnderstandingNtheNinterplayNbetweenNcovarianceNforecastingNfactorNmodelsNandNriskcbasedN
portfolioNallocationsNinNcurrencyNcarryNtradesdNJournaliofiForecastingbN2018bNimbNnfkcnig 2.1 0

84 {xplicitNsolutionsNtoNcorrelationNmatrixNcompletionNproblemsbNwithNanNapplicationNtoNriskN
managementNandNinsurancedNRoyaliSocietyiOpeniSciencebN2018bNkbNgmhijn 3.3 3
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83 dNIEEEiTransactionsioniSignaliProcessingbN2018bNllbNhhjkchhkm 4.8 17

82 xlockchainNwrchitecturesNforN{lectronicN{xchangeNReportingNRequirementspN{MIRbNzoddN}rankbN
Mi}IzNIeIIbNMi}IRbNR{MITbNRegNNMSNandNThSN2018bNhmgciho 2

81 zesignatingNmarketNmakerNbehaviourNinNlimitNorderNbookNmarketsdNEconometricsiandiStatisticsbN2018bN
kbNhfcjj 0.8 1

80 }inancialNxigNzataNSolutionsNforNStateNSpaceNPanelNRegressionNinNInterestNRateNzynamicsdN
EconometricsbN2018bNlbNij 1.2 1

79 LocationNVerificationNSystemsNxasedNonNReceivedNSignalNStrengthNWithNUnknownNTransmitNPowerdN
IEEEiCommunicationsiLettersbN2018bNhhbNlkfclki 3.8 7

78 –eneralNQuantileNTimeNSeriesNRegressionsNforNwpplicationsNinNPopulationNzemographicsdNRisksbN2018bN
lbNom 1.6 1

77 UnderstandingNyybercRiskNandNyybercInsurancedNSSRNiElectroniciJournalbN2018bN 1 3

76 OptimalN{xerciseNStrategiesNforNOperationalNRiskNInsuranceNviaNMultipleNStoppingNTimesdN
MethodologyiandiComputingiiniAppliediProbabilitybN2017bNgobNjnmckgn 0.6 4

75 ViolationsNofNuncoveredNinterestNrateNparityNandNinternationalNexchangeNrateNdependencesdNJournali
ofiInternationaliMoneyiandiFinancebN2017bNmibNglhcgnm 2.2 13

74 }ullNxayesianNanalysisNofNclaimsNreservingNuncertaintydNInsurance:iMathematicsiandiEconomicsbN2017bN
mibNjgcki 1.5 3

73 dNIEEEiTransactionsioniInformationiTheorybN2017bNlibNkggkckghi 2.8 17

72 OptimalNPrivacycPreservingNProbabilisticNRoutingNforNWirelessNNetworksdNIEEEiTransactionsioni
InformationiForensicsiandiSecuritybN2017bNghbNhgfkchggj 8 12

71 dNIEEEiTransactionsioniSignaliProcessingbN2017bNlkbNjfjmcjfkn 4.8 4

70 wNunifiedNapproachNtoNmortalityNmodellingNusingNstatecspaceNframeworkpNcharacterisationbN
identificationbNestimationNandNforecastingdNAnnalsiofiActuarialiSciencebN2017bNggbNijicino 1.1 24

69 xayesianNModellingbNMonteNyarloNSamplingNandNyapitalNwllocationNofNInsuranceNRisksdNRisksbN2017bNkbNki 1.6 2

68 PrivacycawareNincentiveNmechanismNforNmobileNcrowdNsensingN2017bN 4

67 StochasticNPeriodNandNyohortN{ffectNStatecSpaceNMortalityNModelsNIncorporatingNzemographicN
}actorsNviaNProbabilisticNRobustNPrincipalNyomponentsdNRisksbN2017bNkbNjh 1.6 5

66 StatisticalNmodellingNforNprecisionNagriculturepNwNcaseNstudyNinNoptimalNenvironmentalNschedulesNforN
wgaricusNxisporusNproductionNviaNvariableNdomainNfunctionalNregressiondNPLoSiONEbN2017bNghbNefgngohg 3.7 5
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65 OpeningNdiscussionNonNbankingNsectorNriskNexposuresNandNvulnerabilitiesNfromNVirtualNcurrenciespNwnN
OperationalNRiskNperspectivedNJournaliofiBankingiRegulationbN2016bNgmbNhiochmh 0.9 15

64 ParticipatoryNSensingNzataNTweetsNforNMicrocUrbanNRealcTimeNResiliencyNMonitoringNandNRiskN
ManagementdNIEEEiAccessbN2016bNjbNijmcimh 3.5 38

63 dNIEEEiTransactionsioniSignaliProcessingbN2016bNljbNgifkcgigo 4.8 11

62 dNIEEEiTransactionsioniSignaliProcessingbN2016bNljbNglnjcgloo 4.8 20

61 dNIEEEiTransactionsioniWirelessiCommunicationsbN2016bNgkbNjgihcjgjj 9.6 17

60 LangevinNandNαamiltonianNxasedNSequentialNMyMyNforN{fficientNxayesianN}ilteringNinN
αighczimensionalNSpacesdNIEEEiJournalioniSelectediTopicsiiniSignaliProcessingbN2016bNgfbNighcihm 7.5 20

59 dNIEEEiTransactionsioniVehiculariTechnologybN2016bNlkbNklkhckllj 6.8 22

58 {stimatingNQuantileN}amiliesNofNLossNzistributionsNforNNoncLifeNInsuranceNModellingNviaNLcMomentsdN
RisksbN2016bNjbNgj 1.6 15

57 {ventNzetectionNinNSensorNNetworksNWithNNoncLinearNwmplifiersNviaNMixtureNSeriesN{xpansiondNIEEEi
SensorsiJournalbN2016bNglbNloioclojl 4 7

56 {stimationNofNSpatiallyNyorrelatedNRandomN}ieldsNinNαeterogeneousNWirelessNSensorNNetworksdNIEEEi
TransactionsioniSignaliProcessingbN2015bNlibNhkomchlfo 4.8 25

55 dNIEEEiTransactionsioniSignaliProcessingbN2015bNlibNlghhclgik 4.8 20

54 RISKNMwR–INNQUwNTIL{N}UNyTIONNVIwNPwRwM{TRIyNwNzNNONcPwRwM{TRIyNxwY{SIwNN
wPPROwyα{SdNASTINiBulletinbN2015bNjkbNkfickkf 1.6 7

53 WindNstormNestimationNusingNaNheterogeneousNsensorNnetworkNwithNhighNandNlowNresolutionNsensorsN
2015bN 2

52 N2015bN 17

51 αeavyctailedNfeaturesNandNdependenceNinNlimitNorderNbookNvolumeNprofilesNinNfuturesNmarketsdN
InternationaliJournaliofiFinancialiEngineeringbN2015bNfhbNgkkffii 0.4 4

50 LocationNSpoofingNzetectionNforNVwN{TsNbyNaNSingleNxaseNStationNinNRicianN}adingNyhannelsN2015bN 4

49 LiquidityNcommonalityNdoesNnotNimplyNliquidityNresilienceNcommonalitypNaNfunctionalNcharacterisationN
forNultrachighNfrequencyNcrosscsectionalNLOxNdatadNQuantitativeiFinancebN2015bNgkbNgmimcgmkn 1.6 4

48 αowNtoNUtilizeNSensorNNetworkNzataNtoN{fficientlyNPerformNModelNyalibrationNandNSpatialN}ieldN
ReconstructiondNSpringerBriefsiiniStatisticsbN2015bNhkclh 0.2 2

Gareth W Peters

4



47 SequentialNMonteNyarloNSamplersNforNcapitalNallocationNunderNcopulacdependentNriskNmodelsdN
Insurance:iMathematicsiandiEconomicsbN2015bNlgbNhflchhl 1.5 18

46 N2015bN 30

45 ParameterN{stimationNforNαiddenNMarkovNModelsNwithNIntractableNLikelihoodsdNScandinavianiJournali
ofiStatisticsbN2014bNjgbNomfconm 0.8 33

44 SignalNstrengthNbasedNwirelessNLocationNVerificationNunderNspatiallyNcorrelatedNshadowingN2014bN 4

43 dNIEEEiTransactionsioniVehiculariTechnologybN2014bNlibNijgfcijhh 6.8 34

42 dNIEEEiTransactionsioniSignaliProcessingbN2014bNlhbNlmgclni 4.8 53

41 InterspecificNrelationshipsNandNenvironmentallyNdrivenNcatchabilitiesNestimatedNfromNfisheriesNdatadN
CanadianiJournaliofiFisheriesiandiAquaticiSciencesbN2014bNmgbNjjmcjli 2.4 4

40 wNcopulaNbasedNxayesianNapproachNforNpaidâ��incurredNclaimsNmodelsNforNnonclifeNinsuranceNreservingdN
Insurance:iMathematicsiandiEconomicsbN2014bNkobNhknchmn 1.5 8

39 zistributedN{ventNzetectionNinNSensorNNetworksNunderNRandomNSpatialNzeploymentN2014bN 3

38 }eynmancKacNParticleNIntegrationNwithN–eometricNInteractingNJumpsdNStochasticiAnalysisiandi
ApplicationsbN2013bNigbNnifcnmg 1.1 8

37 dNIEEEiTransactionsioniSignaliProcessingbN2013bNlgbNlfhfclfii 4.8 39

36 SevereNuncertaintyNandNinfocgapNdecisionNtheorydNMethodsiiniEcologyiandiEvolutionbN2013bNjbNlfgclgg 7.7 26

35 wdaptiveNMarkovNchainNMonteNyarloNforwardNprojectionNforNstatisticalNanalysisNinNepidemicN
modellingNofNhumanNpapillomavirusdNStatisticsiiniMedicinebN2013bNihbNgogmcki 2.3 9

34 wnNIntroductionNtoNStochasticNParticleNIntegrationNMethodspNWithNwpplicationsNtoNRiskNandN
InsurancedNSpringeriProceedingsiiniMathematicsiandiStatisticsbN2013bNiocng 0.2 4

33 LossNdistributionNapproachNforNoperationalNriskNcapitalNmodellingNunderNxaselNIIpNyombiningN
differentNdataNsourcesNforNriskNestimationdNJournaliofiGovernanceiandiRegulationbN2013bNhbNiickm 0.8 4

32 UnderstandingNoperationalNriskNcapitalNapproximationspN}irstNandNsecondNordersdNJournaliofi
GovernanceiandiRegulationbN2013bNhbNkncmn 0.8 3

31 ReceiverNstudyNforNcooperativeNcommunicationsNinNconvolvedNadditiveN˛–cstableNinterferenceNplusN
–aussianNthermalNnoiseN2012bN 2

30 {stimatingNdensityNdependenceNandNlatentNpopulationNtrajectoriesNwithNunknownNobservationNerrordN
MethodsiiniEcologyiandiEvolutionbN2012bNibNgfhncgfin 7.7 8
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29 LocationcawareNcooperativeNspectrumNsensingNviaN–aussianNProcessesN2012bN 18

28 SystemNIdentificationNinNWirelessNRelayNNetworksNViaNaN–aussianNProcessdNIEEEiTransactionsioni
VehiculariTechnologybN2012bNlgbNiolocioni 6.8 2

27 wnNinformationNtheoreticNLocationNVerificationNSystemNforNwirelessNnetworksN2012bN 13

26 xayesianNyointegratedNVectorNwutoregressionNModelsNIncorporatingNalphacstableNNoiseNforN
IntercdayNPriceNMovementsNViaNwpproximateNxayesianNyomputationdNBayesianiAnalysisbN2011bNlbN 2.3 5

25
wnalyticNlossNdistributionalNapproachNmodelsNforNoperationalNriskNfromNtheN˛–cstableNdoublyN
stochasticNcompoundNprocessesNandNimplicationsNforNcapitalNallocationdNInsurance:iMathematicsiandi
EconomicsbN2011bNjobNklkckmo

1.5 16

24 ImpactNofNinsuranceNforNoperationalNriskpNIsNitNworthwhileNtoNinsureNorNbeNinsuredNforNsevereNlossesudN
Insurance:iMathematicsiandiEconomicsbN2011bNjnbNhnmcifi 1.5 13

23 yhannelNTrackingNinNRelayNSystemsNviaNParticleNMyMyN2011bN 5

22 SpectrumNsensingNinNcooperativeNcognitiveNnetworksNwithNpartialNySIN2011bN 3

21 ModelNselectionNandNadaptiveNMarkovNchainNMonteNyarloNforNxayesianNcointegratedN{VwR}NmodelsdN
BayesianiAnalysisbN2010bNkbN 2.3 1

20 dNIEEEiTransactionsioniSignaliProcessingbN2010bNknbNkhflckhgn 4.8 6

19 yhainNladderNmethodpNxayesianNbootstrapNversusNclassicalNbootstrapdNInsurance:iMathematicsiandi
EconomicsbN2010bNjmbNilckg 1.5 24

18 zetectionNofN–aussianNconstellationsNinNMIMONsystemsNunderNimperfectNySIdNIEEEiTransactionsioni
CommunicationsbN2010bNknbNggkgcgglf 6.9 6

17 ModelNselectionNandNadaptiveNMarkovNchainNMonteNyarloNforNxayesianNcointegratedN{VwR}NmodelsdN
BayesianiAnalysisbN2010bNkbNjlkcjog 2.3 8

16 ModelNUncertaintyNinNylaimsNReservingNwithinNTweedieUsNyompoundNPoissonNModelsdNASTINiBulletinbN
2009bNiobNgcii 1.6 39

15 yhannelN{stimationNinNO}zMNSystemsNWithNUnknownNPowerNzelayNProfileNUsingNTransdimensionalN
MyMydNIEEEiTransactionsioniSignaliProcessingbN2009bNkmbNikjkciklg 4.8 3

14 yhannelN{stimationNinNO}zMNSystemsNwithNUnknownNPowerNzelayNProfileNusingNTransczimensionalN
MyMyNviaNStochasticNwpproximationN2009bN 2

13 zynamicNoperationalNriskpNmodelingNdependenceNandNcombiningNdifferentNsourcesNofNinformationdN
JournaliofiOperationaliRiskbN2009bNjbNlocgfj 0.8 24

12 xayesianNinferenceNinNlinearNmodelsNwithNaNrandomN–aussianNmatrixNpNwlgorithmsNandNcomplexityN
2008bN 2
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11
MaximumNacposterioriNestimationNinNlinearNmodelsNwithNaNrandomN–aussianNmodelNmatrixpNwN
xayesianc{MNapproachdNProceedingsiofitheiIEEEiInternationaliConferenceioniAcousticsviSpeechviandi
SignaliProcessingbN2008bN

1.6 1

10
SimulationNofNtheNannualNlossNdistributionNinNoperationalNriskNviaNPanjerNrecursionsNandNVolterraN
integralNequationsNforNvaluecatcriskNandNexpectedNshortfallNestimationdNJournaliofiOperationaliRiskbN
2007bNhbNhockn

0.8 12

9 wNStatecSpaceN{stimationNofNtheNLeecyarterNMortalityNModelNandNImplicationsNforNwnnuityNPricingdN
SSRNiElectroniciJournalb 1 5

8 wNUnifiedNwpproachNtoNMortalityNModellingNUsingNStatecSpaceN}rameworkpNyharacterisationbN
IdentificationbN{stimationNandN}orecastingdNSSRNiElectroniciJournalb 1 2

7 {xplicitNSolutionsNtoNyorrelationNMatrixNyompletionNProblemsbNwithNanNwpplicationNtoNRiskN
ManagementNandNInsurancedNSSRNiElectroniciJournalb 1 1

6 ScoreNTestNforNMarksNinNαawkesNProcessesdNSSRNiElectroniciJournalb 1 2

5 SpatialN}ieldNReconstructionNofNNonc–aussianNRandomN}ieldspNTheNTukeyN–candcαNRandomNProcessdN
SSRNiElectroniciJournalb 1 1

4 StatisticalNfeaturesNofNpersistenceNandNlongNmemoryNinNmortalityNdatadNAnnalsiofiActuarialiSciencebgchm 1.1 0

3 MortalityNmodelsNincorporatingNlongNmemoryNforNlifeNtableNestimationpNaNcomprehensiveNanalysisdN
AnnalsiofiActuarialiSciencebgcin 1.1 4

2 StatisticalNyausalityNforNMultivariateNNonlinearNTimeNSeriesNviaN–aussianNProcessNModelsdN
MethodologyiandiComputingiiniAppliediProbabilitybg 0.6 0

1 zynamicNquantileNfunctionNmodelsdNQuantitativeiFinancebgchm 1.6
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