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2015 – 2019 Chairman of the Board of Directors, Scientific Investments
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 Farmer, J.D., John Geanakoplos, Jaume Masoliver, Miquel Montero and Josep Perello, ‘Value of the Future:
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 Caccioli, F., Bouchaud, J-P. and Farmer, J.D. ‘Impact-Adjusted Valuation and The Criticality of Leverage, Risk, 74-

77, Dec. (2012).

 Caccioli, Fabio, A. Catanach Thomas, and J. Doyne Farmer. ‘Heterogeneity, Correlations and Financial

Contagion.’ Advances in Complex Systems 15(2) 1250058 (2012).

 Geanakoplos, John, Robert Axtell, J.D. Farmer, Peter Howitt, Benjamin Conlee, Jonathan Goldstein, Matthew

Hendrey, Nathan Palmer, and Chun-Yi Yang. ‘Getting at Systemic Risk Via an Agent-Based Model of the Housing

Market.’ American Economic Review 102 (3) 53-58 (2012).

 Farmer, J. Doyne, Mauro Gallegati, Cars Hommes, Alan Kirman, Paul Ormerod, Silvano Cincotti, Anxo Sanchez,

and Dirk Helbing. ‘A Complex Systems Approach to Constructing Better Models for Managing Financial Markets

and The Economy.’ European Physics Journal 214 (1) 295-324 (2012).

 Toth, Bence, Z. Eisler, F. Lillo, J. Kockelkoren, J-P. Bouchaud and J.D. Farmer, ‘How Does the Market React to

Your Order Flow?’ Quantitative Finance 12.7 (2012): 1015-1024.

 Zou, Y., J. Heitzig, R.V. Donner, J.F. Donges, J.D. Farmer, R. Meucci, S. Euzzor, N. Marwan, J. Kurths, Europhysics

Letters 98 (4) 48001 (2012).



5

 McNerney, James, J. Doyne Farmer, Sid Redner, and Jessika Trancik, ‘Role of Design Complexity in Technology
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