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Research Interests

Theory and applications of noncausal time series models; density forecasting; machine learning
for time series.

Education
Université Paris-Dauphine, PSL University Paris, France
Ph.D. in Mathematics 2025-present

Thesis title: Contributions to the Theory and Applications of Noncausal Time Series.
Supervisors: Fabrice Rossi and Arthur Thomas.

ENS Paris-Saclay Gif-sur-Yvette, France
M.Sc. in Statistical Learning (MVA) 20242025
Paris School of Economics Paris, France
M.Sc. in Economics (APE) 2022-2024

Master’s thesis (2024): impacts of “right-to-work” laws on union membership, wages, and
employment. Supervisor: David Margolis. Replication code (R).

ENSAE Palaiseau, France
French Grande Ecole Diploma 2022-2025
Equivalent to an M.Sc.; major in Applied Mathematics.

ENS Paris-Saclay Gif-sur-Yvette, France
French Grande Ecole Diploma 2020-2025
Equivalent to an M.Sc.; major in Quantitative Economics.
Ludwig-Maximilians-Universitdt Miinchen (LMU) Munich, Germany
Erasmus Semester 2021

Working Papers

1. “Tail-aware density forecasting of locally explosive time series: a neural network approach,”
with Elena Dumitrescu and Arthur Thomas (2026). Submitted.

2. “Time Series Forecasting in the Presence of Explosive Bubbles,” with Fabrice Rossi and
Arthur Thomas (2026). Submitted.

Work in Progress

1. “Geometric ergodicity and [S-mixing of mixed causal-noncausal processes,” with Jordi
Llorens-Terrazas and Arthur Thomas.
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Conference and Seminar Presentations
2026

9th International Conference on Econometrics and Statistics (EcoSta, Kyoto, Japan);
International Association for Applied Econometrics (IAAE) Annual Conference (Carcavelos,
Portugal); 8th Quantitative Finance and Financial Econometrics Conference (Marseille,
France); Time Series Al in Macroeconomics & Finance (Bristol, UK); 34th European
Symposium on Artificial Neural Networks, Computational Intelligence and Machine Learning
(ESANN, Bruges, Belgium); 16th Workshop in Time Series Econometrics (Zaragoza, Spain);
57¢ Journées de Statistique de la SFAS (Clermont-Ferrand, France).

2025

19th International Joint Conference on Computational and Financial Econometrics and
Computational and Methodological Statistics (CFE-CMStatistics, London, UK); 24° Journée
d’Econométrie (Nanterre, France); 1st Workshop on Noncausal Econometrics (Paris, France).

Teaching

Université Paris-Dauphine, PSL University Paris, France
Statistics (undergraduate), Teaching Assistant 2026
Econometrics (undergraduate), Lecturer 2026
Time Series Econometrics (graduate), Lecturer 2025

Work Experience

French Ministry of National Education Paris, France
Statistical Intern Mar—Sep 2024
Analyzed the educational pathways of non-French-speaking secondary school students using
administrative data. Drafted a scientific article submitted to Education & formations.

French Ministry of Ecological Transition Puteaux, France
Macroeconomics Intern Sep 20253-Mar 2024
Evaluated the economic and climate impacts of energy transition policies using a global
macroeconomic computable general equilibrium model.

National Institute of Statistics and Economic Studies Montrouge, France
(INSEE)
Statistical Intern Summer 2023

Developed supervised learning algorithms for textual classification of scanner data for
integration into the Consumer Price Index calculation. Python code available on GitHub.

IT Skills
R, Python, Git, SQL.

Languages

French (native), English (professional proficiency).
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