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Teaching experience

As a Full Professor at the University of Angers (2022-now)

Courses taught:

• Elementary Analysis lectures and tutorials, first-year undergraduate students in
Mathematics, Physics, Chemistry, Computer Science and Economics (Autumn 2022)
Content: Continuity, differentiability, introduction to calculus.

• Elementary Algebra lectures and tutorials, first-year undergraduate students in
Mathematics, Physics and Chemistry, Computer Science and Economics (Autumn
2022-present)
Content: Trigonometry, complex numbers, roots of unity, Euclidean algorithm for polynomials,
fundamental theorem of algebra, factorisation of polynomials over R and C.

• Advanced Analysis tutorials, second-year undergraduate students in Mathematics
(Autumn 2023-present)
Content: Writing simple formal proofs in analysis (induction, inequalities...) Supremum, infi-
mum, dense sets. Uniform continuity, Riemann integration.

• Probability and Statistics lectures and tutorials, second-year undergraduate students
in Earth and Life Sciences (Spring 2023-present)
Content: Elementary probability theory, random variables, classical distributions, linear correla-
tion coefficient.

• Linear Algebra II tutorials, second-year undergraduate students in Mathematics
(Spring 2022-present)
Content: Determinant, characteristic polynomial, diagonalisation, systems of linear differential
equations.

• Numerical Analysis lectures, tutorials and practicals, second- and third-year under-
graduate students in Mathematics (Spring 2023-present)
Content: Numerical approximation of solutions to nonlinear equations. Interpolation using La-
grange polynomials. Numerical integration via the Newton-Cotes formulae. Numerical methods
for differential equations. Implementation in Python.

• Regression Models lectures, tutorials and practicals, first-year postgraduate students
in Data Science (Spring 2023-present)
Content: Linear regression: Estimation, inference, analysis of residuals, one- and two-way
ANOVA. Logistic regression: Estimation, inference, model validation, interpretation. Real data
examples using R.

I also tutor and/or supervise postgraduate students during their dissertations and summer internships,
and help to organise mock oral exams for graduate student teachers in Mathematics.

Aside from my teaching duties at Angers I have also taught Extreme Value Theory to final-year
postgraduate students at ENSAI (Autumn 2022-present) and Extreme Risk Analysis to final-year MSc
students at Toulouse School of Economics (Spring 2023-present).

As a Lecturer and later Associate Professor at ENSAI (2019-2022)

Courses taught:

• Probability lectures, third-year undergraduate students in Mathematics with Eco-
nomics (Autumn 2019-Autumn 2021, three semesters total)
Content: Random variables, random vectors, Gaussian random vectors, conditional expectation,
stochastic convergences, applications in statistics.
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• Generalised Linear Models lectures and tutorials, first-year postgraduate students
in Statistics (Autumn 2021, one semester total)
Content: General framework of GLMs, estimation, inference. Binary data, categorical data,
count data. Real data examples using R.

• Advanced Regression Models lectures and tutorials, first-year postgraduate students
in Statistics (Spring 2020 and 2021, two semesters total, module taught in English)
Content: Local polynomial regression, partially linear models, single-index models, real data
examples using R.

• Extreme Value Theory lectures and tutorials, final-year postgraduate students in
Statistics (Autumn 2020 and 2021, two semesters total)
Content: Extreme value models, estimation in and outside of heavy-tailed models, real data
examples using R.

• Parametric Inference lectures and tutorials, final-year postgraduate students in Math-
ematics (Autumn 2020 and 2021, two semesters total, module taught in English using
flipped learning)
Content: M-estimation for continuous or convex objective functions, consistency and asymptotic
normality, semiparametric extension through extreme value analysis.

I also tutored and/or supervised postgraduate students during their summer internships.

As an Assistant Professor at the University of Nottingham (2016-2019)

Courses taught:

• Statistical Models and Methods tutorials, second-year undergraduate students in
Mathematics (Autumn 2016-Autumn 2017, two semesters total)
Content: Classical distributions, maximum likelihood estimation, statistical testing.

• Probability Models and Methods tutorials, second-year undergraduate students in
Mathematics (Autumn 2016, one semester total)
Content: Random variables and vectors, marginal and conditional distributions, change-of-
variables formula.

• Statistical Inference lectures and tutorials, third-year undergraduate students in
Mathematics and postgraduate students in Statistics (Autumn 2016-Autumn 2019,
three semesters total)
Content: Sufficient/complete statistics, maximum likelihood asymptotics, hypothesis testing and
Neyman-Pearson lemma, Bayesian statistics, introduction to decision theory.

• Data Analysis and Modelling/Vocational Mathematics/Vocational Financial Math-
ematics workshops, full-year module, third-year undergraduate students and post-
graduate students in Mathematics (Autumn 2017-Autumn 2019, two years total)
Content: Project module involving the application of mathematics to practical, open-ended prob-
lems close to those that mathematics graduates would encounter in industry.

As part of my teaching duties, I also tutored small groups of typically 4 to 6 first-year students during
a one-hour session each week during term time. Topics included foundations of mathematics, calculus,
and basic linear algebra. I was also heavily involved in undergraduate and postgraduate dissertation
supervision.

I have also had the opportunity to engage in outreach, with the Nottingham Potential Summer School,
for which I organised activities around random walks for Year 12 students (16-17 years old).

As an Assistant Professor at Aix-Marseille Université (2012-2016)

Courses taught:
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• Mathematics 1 lectures and tutorials, first semester of the BSc in Economics and
Management (Autumn 2012-Autumn 2015, four semesters total)
Content: Differentiability, constrained optimisation, examples in economics.

• Continuous Probability Models tutorials, third semester of the BSc in Mathematics
Applied to Social Sciences (Autumn 2012-Autumn 2014, three semesters total)
Content: Continuous distributions, random vectors, change-of-variables formula.

• Probability 2 lectures and tutorials, fourth semester of the BSc in Economics and
Management (Spring 2013-Spring 2016, four semesters total)
Content: Discrete and continuous distributions, random vectors, conditional expectation, law of
large numbers and central limit theorem.

• Basic Econometrics lectures and tutorials, fifth semester of the BSc in Mathematics
Applied to Social Sciences (Autumn 2012-Autumn 2015, four semesters total)
Content: Ordinary least squares, hypothesis testing, multicollinearity, heteroscedasticity, auto-
correlation and their detection.

• Mathematical Optimisation lectures and tutorials, fifth semester of the BSc in Eco-
nomics and Management (Autumn 2013-Autumn 2015, three semesters total, last
semester taught using flipped learning)
Content: Constrained optimisation, KKT conditions, convex problems.

• Statistics lectures and tutorials, first semester of the three-year Magistère of the
Aix-Marseille School of Economics programme (Autumn 2015, one semester total)
Content: Estimation, classical limit theorems, maximum likelihood estimation, classical testing
procedures.

• Sampling for Rare Events lectures and practicals, graduate course in the MSc in
Actuarial Mathematics (Spring 2016, one semester total)
Content: Importance sampling. Application to the calculation of ruin probabilities.

As a PhD candidate and teaching assistant at the University of Strasbourg (2009-2012)

Courses taught:

• Probability and Statistics tutorials, third semester of the BSc in Mathematics and
of the BSc in Mathematics and Economics (2009-2011, three semesters total)
Content: Combinatorics, discrete and continuous distributions, conditional probability, charac-
teristic function, limit theorems.

• Probability and Statistics tutorials, sixth semester of the BSc in Mathematics (2011,
one semester total)
Content: Basic inferential statistics, law of large numbers, central limit theorem.

• Mathematical Statistics tutorials, sixth semester of the BSc in Mathematics (2010-
2011, three semesters total)
Content: Conditional expectation, Gaussian random vectors, linear model, exponential family,
Cramér-Rao lower bound.
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Research activities

Research interests
My main area of research is extreme value analysis. Much of my recent efforts in this direction have
focused on how to measure and estimate extreme risk, particularly in actuarial and financial contexts.
More generally, my work sits at the interface of extreme value theory and various subfields of statistics,
such as:

• Semi- and non-parametric regression.

• M−estimation.

• Missing data frameworks.

• Estimation with stationary but dependent data.

Published papers (most recent first)
Statistics: Theory and Methods

[1] Mao, T., Stupfler, G., Yang, F. (2023). Asymptotic properties of generalized shortfall risk measures
for heavy-tailed risks, Insurance: Mathematics and Economics 111: 173–192.

[2] Davison, A.C., Padoan, S.A., Stupfler, G. (2023). Tail risk inference via expectiles in heavy-tailed
time series, Journal of Business and Economic Statistics 41(3): 876–889.

[3] Stupfler, G., Usseglio-Carleve, A. (2023). Composite bias-reduced Lp−quantile-based estimators of
extreme quantiles and expectiles, Canadian Journal of Statistics 51(2): 704–742.

[4] Daouia, A., Gijbels, I., Stupfler, G. (2022). Extremile regression, Journal of the American Statistical
Association 117(539): 1579–1586.

[5] Girard, S., Stupfler, G., Usseglio-Carleve, A. (2022). On automatic bias reduction for extreme
expectile estimation, Statistics and Computing 32(4): 64.

[6] Kaibuchi, H., Kawasaki, Y., Stupfler, G. (2022). GARCH-UGH: A bias-reduced approach for
dynamic extreme Value-at-Risk estimation in financial time series, Quantitative Finance 22(7): 1277–
1294.

[7] Padoan, S.A., Stupfler, G. (2022). Joint inference on extreme expectiles for multivariate heavy-tailed
distributions, Bernoulli 28(2): 1021–1048.

[8] Girard, S., Stupfler, G., Usseglio-Carleve, A. (2022). Nonparametric extreme conditional expectile
estimation, Scandinavian Journal of Statistics 49(1): 78–115.

[9] Girard, S., Stupfler, G., Usseglio-Carleve, A. (2022). Functional estimation of extreme conditional
expectiles, Econometrics and Statistics 21: 131–158.

[10] Girard, S., Stupfler, G., Usseglio-Carleve, A. (2021). Extreme conditional expectile estimation in
heavy-tailed heteroscedastic regression models, Annals of Statistics 49(6): 3358–3382.

[11] Falk, M., Stupfler, G. (2021). The min-characteristic function: Characterizing distributions by
their min-linear projections, Sankhya A 83(1): 254–282.

[12] Daouia, A., Girard, S., Stupfler, G. (2021). ExpectHill estimation, extreme risk and heavy tails,
Journal of Econometrics 221(1): 97–117.

[13] Gardes, L., Girard, S., Stupfler, G. (2020). Beyond tail median and conditional tail expectation:
Extreme risk estimation using tail Lp−optimization, Scandinavian Journal of Statistics 47(3): 922–
949.

[14] Daouia, A., Girard, S., Stupfler, G. (2020). Tail expectile process and risk assessment, Bernoulli
26(1): 531–556.

5



[15] Stupfler, G. (2019). On a relationship between randomly and non-randomly thresholded empirical
average excesses for heavy tails, Extremes 22(4): 749–769.

[16] Daouia, A., Gijbels, I., Stupfler, G. (2019). Extremiles: A new perspective on asymmetric least
squares, Journal of the American Statistical Association 114(527): 1366–1381.

[17] Falk, M., Stupfler, G. (2019). On a class of norms generated by nonnegative integrable distribu-
tions, Dependence Modeling 7(1): 259–278.

[18] Stupfler, G. (2019). On the study of extremes with dependent random right-censoring, Extremes
22(1): 97–129.

[19] Gardes, L., Stupfler, G. (2019). An integrated functional Weissman estimator for conditional
extreme quantiles, REVSTAT: Statistical Journal 17(1): 109–144.

[20] Daouia, A., Girard, S., Stupfler, G. (2019). Extreme M-quantiles as risk measures: From L1 to Lp

optimization, Bernoulli 25(1): 264–309.

[21] El Methni, J., Stupfler, G. (2018). Improved estimators of extreme Wang distortion risk measures
for very heavy-tailed distributions, Econometrics and Statistics 6: 129–148.

[22] Daouia, A., Girard, S., Stupfler, G. (2018). Estimation of tail risk based on extreme expectiles,
Journal of the Royal Statistical Society: Series B 80(2): 263–292.

[23] El Methni, J., Stupfler, G. (2017). Extreme versions of Wang risk measures and their estimation
for heavy-tailed distributions, Statistica Sinica 27(2): 907–930.

[24] Girard, S., Stupfler, G. (2017). Intriguing properties of extreme geometric quantiles, REVSTAT:
Statistical Journal 15(1): 107–139.

[25] Falk, M., Stupfler, G. (2017). An offspring of multivariate extreme value theory: The max-
characteristic function, Journal of Multivariate Analysis 154: 85–95.

[26] Stupfler, G. (2016). On the weak convergence of the kernel density estimator in the uniform
topology, Electronic Communications in Probability 21: 1–13.

[27] Stupfler, G. (2016). Estimating the conditional extreme-value index under random right-censoring,
Journal of Multivariate Analysis 144: 1–24.

[28] Girard, S., Stupfler, G. (2015). Extreme geometric quantiles in a multivariate regular variation
framework, Extremes 18(4): 629–663.

[29] Meintanis, S.G., Stupfler, G. (2015). Transformations to symmetry based on the probability
weighted characteristic function, Kybernetika 51(4): 571–587.

[30] Goegebeur, Y., Guillou, A., Stupfler, G. (2015). Uniform asymptotic properties of a nonparametric
regression estimator of conditional tails, Annales de l’Institut Henri Poincaré (B): Probability and
Statistics 51(3): 1190–1213.

[31] Gardes, L., Stupfler, G. (2015). Estimating extreme quantiles under random truncation, TEST
24(2): 207–227.

[32] Guillou, A., Loisel, S., Stupfler, G. (2015). Estimating the parameters of a seasonal Markov-
modulated Poisson process, Statistical Methodology 26: 103–123.

[33] Stupfler, G. (2014). On the weak convergence of kernel density estimators in Lp spaces, Journal
of Nonparametric Statistics 26(4): 721–735.

[34] Gardes, L., Stupfler, G. (2014). Estimation of the conditional tail index using a smoothed local
Hill estimator, Extremes 17(1): 45–75.

[35] Girard, S., Guillou, A., Stupfler, G. (2014). Uniform strong consistency of a frontier estimator
using kernel regression on high order moments, ESAIM: Probability and Statistics 18: 642–666.

[36] Stupfler, G. (2013). A moment estimator for the conditional extreme-value index, Electronic
Journal of Statistics 7: 2298–2343.
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[37] Guillou, A., Loisel, S., Stupfler, G. (2013). Estimation of the parameters of a Markov-modulated
loss process in insurance, Insurance: Mathematics and Economics 53(2): 388–404.

[38] Girard, S., Guillou, A., Stupfler, G. (2013). Frontier estimation with kernel regression on high
order moments, Journal of Multivariate Analysis 116: 172–189.

[39] Girard, S., Guillou, A., Stupfler, G. (2012). Estimating an endpoint with high order moments in
the Weibull domain of attraction, Statistics and Probability Letters 82(12): 2136–2144.

[40] Girard, S., Guillou, A., Stupfler, G. (2012). Estimating an endpoint with high-order moments,
TEST 21(4): 697–729.

Applied statistics

[41] Daouia, A., Stupfler, G., Usseglio-Carleve, A. (2023). Extreme value modelling of SARS-CoV-2
community transmission using discrete Generalized Pareto distributions, Royal Society Open Science
10(3): 220977.

[42] Thompson, A., Southon, N., Fern, F., Stupfler, G., Leach, R. (2021). Efficient empirical determi-
nation of maximum permissible error in coordinate metrology, Measurement Science and Technology
32: 105013.

[43] Church, O., Derclaye, E., Stupfler, G. (2021). Design litigation in the EU Member States: Are
overlaps with other intellectual property rights and unfair competition problematic and are SMEs
benefitting from the EU design legal framework?, European Law Review 46(1): 37–60.

[44] Mitchell, E.G., Crout, N.M.J., Wilson, P., Wood, A.T.A., Stupfler, G. (2020). Operating at the
extreme: Estimating the upper yield boundary of winter wheat production in commercial practice,
Royal Society Open Science 7(4): 191919.

[45] Church, O., Derclaye, E., Stupfler, G. (2019). An empirical analysis of the design case law of
the EU Member States, International Review of Intellectual Property and Competition Law 50(6):
685–719.

[46] Stupfler, G., Yang, F. (2018). Analyzing and predicting CAT bond premiums: A Financial Loss
premium principle and extreme value modeling, ASTIN Bulletin 48(1): 375–411.

Book chapters
[47] Girard, S., Stupfler, G., Usseglio-Carleve, A. (2021). Extreme Lp−quantile kernel regression, in
Advances in Contemporary Statistics and Econometrics - Festschrift in Honor of Christine Thomas-
Agnan (A. Daouia and A. Ruiz-Gazen, editors), pp.197–219.

Accepted papers
[48] Daouia, A., Stupfler, G., Usseglio-Carleve, A. (2023). Inference for extremal regression with
dependent heavy-tailed data, to appear in Annals of Statistics.

[49] Daouia, A., Padoan, S.A., Stupfler, G. (2023). Optimal pooling and distributed inference for the
tail index and extreme quantiles, to appear in Bernoulli.

Preprints (submitted or under revision)
Bozhidarova, M., Ball, F., van Gennip, Y., O’Dea, R.D., Stupfler, G. (2023). Describing financial crisis
propagation through epidemic modelling on multiplex networks.

Daouia, A., Stupfler, G., Usseglio-Carleve, A. (2023). An expectile computation cookbook.

Daouia, A., Stupfler, G., Usseglio-Carleve, A. (2023). Bias-reduced and variance-corrected asymptotic
Gaussian inference about extreme expectiles.

Daouia, A., Padoan, S.A., Stupfler, G. (2023). Extreme expectile estimation for short-tailed data.

Software development
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R package ExtremeRisks, on the estimation of extreme risk measures in time-dependent contexts.
Available at https://cran.r-project.org/web/packages/ExtremeRisks/index.html. Joint work
with S.A. Padoan.

Talks at national and international conferences (most recent first)

2023: New perspectives of quantile regression in applied sciences, Rome, Italy (invited talk)

6th Workshop on Goodness-Of-Fit, Change-Point and Related Problems, Kruger National
Park, South Africa (invited talk)

6th International Conference on Econometrics and Statistics, Tokyo, Japan (invited talk)

54èmes Journées de Statistique, Brussels, Belgium (special session of the Bank, Finance
& Insurance group)
13th International Conference on Extreme Value Analysis, Milan, Italy

Extreme Events and Risks workshop, Marseille, France (invited talk)

2022: 2022 International Indian Statistical Association Conference, Bangalore, India (invited talk)

15th International Conference of the ERCIM WG on Computational and Methodological
Statistics, London, UK (invited talk)

5th Conference of the International Society for Non-Parametric Statistics, Paphos, Cyprus
(invited talk, cancelled)

4th Insurance Data Science Conference, Milan, Italy

53èmes Journées de Statistique, Lyon, France (special session of the Bank, Finance &
Insurance group)

5th International Conference on Econometrics and Statistics, Kyoto, Japan (invited talk)

9th International Conference in Risk Analysis, Perugia, Italy (invited talk)

2021: 14th International Conference of the ERCIM WG on Computational and Methodological
Statistics, London, UK (invited talk)

Joint ENSAI-HKU-UESTC workshop on Statistics, online conference (invited talk)

EVA 2021, online conference

4th International Conference on Econometrics and Statistics, online conference (invited talk)

3rd Insurance Data Science Conference, online conference

52èmes Journées de Statistique, online conference

14th Financial Risks International Forum, online conference

2020: 13th International Conference of the ERCIM WG on Computational and Methodological
Statistics, online conference (invited talk)

Bernoulli-IMS One World Symposium 2020, online conference

2019: 12th International Conference of the ERCIM WG on Computational and Methodological
Statistics, London, UK (invited talk)

32nd European Meeting of Statisticians, Palermo, Italy

2nd Workshop on Multivariate Data and Software, Limassol, Cyprus (invited talk)

2018: 11th International Conference of the ERCIM WG on Computational and Methodological
Statistics, Pisa, Italy (invited talk)

Recent advances in the statistical analysis of extreme environmental and actuarial risk, Not-
tingham, UK (invited talk)
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2017: 10th International Conference of the ERCIM WG on Computational and Methodological
Statistics, London, UK (invited talk)

31st European Meeting of Statisticians, Helsinki, Finland (invited talk)

2016: 9th International Conference of the ERCIM WG on Computational and Methodological Statis-
tics, Seville, Spain (invited talk)

3rd Conference of the International Society for Non-Parametric Statistics, Avignon, France
(invited talk)

Workshop on Extremes, Copulas and Actuarial Science, Luminy, France (invited talk)

2015: 8th International Conference of the ERCIM WG on Computational and Methodological Statis-
tics, London, UK (invited talk)

9th Conference on Extreme Value Analysis, Ann Arbor, Michigan, USA (invited talk)

2014: 8th International Conference on Computational and Financial Econometrics, Pisa, Italy (in-
vited talk)

Workshop on Extreme Value Theory, with an emphasis on spatial and temporal aspects, Be-
sançon, France (invited talk)

46èmes Journées de Statistique, Rennes, France

2013: 10èmes Journées de Statistique de Rennes, Rennes, France (invited talk)

45èmes Journées de Statistique, Toulouse, France

2012: 44èmes Journées de Statistique, Brussels, Belgium

2011: 7th Conference on Extreme Value Analysis, Probabilistic and Statistical Models and their
Applications, Lyon, France

Invited seminars (most recent first)

2023: University of Angers, Le Mans University, University of Bologna

2022: University of Western Brittany, Quebec Mathematical Sciences Colloquium, University of
Geneva, University of Angers, Sorbonne University, ESSEC Business School, University of
Lausanne, Bocconi University

2021: Aix-Marseille Université, University of Lorraine, University of Vienna, INRIA Lille Nord
Europe, University of Angers, Collegio Carlo Alberto, University of Paris

2020: University of Southern Brittany, University of Grenoble

2019: University of Cardiff, Ecole Polytechnique, ENSAI Rennes, Université Libre de Bruxelles

2018: Ecole Polytechnique Fédérale de Lausanne

2017: KU Leuven, University of Newcastle, University of Nottingham, University of Reading

2016: Aix-Marseille Université, University of Nottingham, University Paris Descartes

2015: University of Aveiro, University Paris Descartes, Toulouse School of Economics

2014: University of Strasbourg

2013: Aix-Marseille Université, University of Grenoble

2012: University of Grenoble, University of Lyon I, University of Montpellier, University of Nancy,
INSA Toulouse, Toulouse School of Economics

2011: University of Strasbourg, ISFA Lyon

Academic visits (most recent first)
April 2019: One week at Bocconi University (Milan) visiting Simone Padoan. Sponsored by a Univer-
sity of Nottingham internal grant (£2,000).
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March and May 2018: Two weeks at the Toulouse School of Economics and one week at KU Leuven
visiting Abdelaati Daouia and Irène Gijbels. Sponsored by a University of Nottingham internal grant
(£2,000).

January 2015: One week at the University of Aveiro (Portugal) visiting Cláudia Neves. Sponsored by
project DEXTE, coordinated by Cláudia Neves and financed by the Portuguese Foundation of Science
and Technology (e34,000).

I have also made several one-week long research visits, not attached to grant funding, to the Univer-
sité Paris Descartes (visiting Jonathan El Methni), INRIA Grenoble Rhône-Alpes (visiting Stéphane
Girard), ISFA Lyon (visiting Stéphane Loisel) and Bocconi University (visiting Simone Padoan).

Engagement with non-academic stakeholders
My work with Estelle Derclaye on the statistical analysis of legal decisions has led to several meetings
with the European Commission and the UK Intellectual Property Office (in 2018, 2019 and 2020),
during which we discussed the impact of European Union policy decisions on intellectual property
litigation across the European Union. This led to our work being cited several times in the 2020 Report
on the evaluation of EU legislation on design protection published by the European Commission and
available at https://ec.europa.eu/docsroom/documents/43705.

Supervision activities
PhD supervision

• Joseph Hachem (September 2022-present, Toulouse School of Economics, joint supervisor: Abde-
laati Daouia). Project title: Joint analysis of extreme values in massive data. PhD studentship
financed by the Toulouse-based EUR MINT consortium.

• Camille Méneur (March 2022-March 2023, ENSAI & CREST, joint supervisor: Matthieu Mar-
bac). Project title: Arrhythmia: Statistical modelling for detection and classification of heart
defects in racehorses. CIFRE studentship in partnership with the private company Lim Group
(Bordeaux, France). Camille interrupted her studies for personal reasons and did not
graduate with a PhD. She is now working in the private sector as a data scientist.

• Malvina Bozhidarova (October 2020-present, University of Nottingham, joint supervisors: Reuben
O’Dea, Frank Ball and Yves van Gennip). Project title: Statistical analysis of risk, failure, and
extreme event propagation in the airline industry using multi-level networks. EPSRC CASE
studentship in partnership with the private company Russell Group Ltd. (Nottingham, UK).

• Abdul Haris Jameel (October 2019-present, University of Nottingham, joint supervisors: Chris
Brignell and Chris Fallaize). Project title: New analytical and simulation tools in clinical oncol-
ogy. PhD studentship financed by BAST Inc. Ltd. (Loughborough, UK).

• Emily Mitchell (October 2016-July 2021, University of Nottingham, joint supervisors: Neil Crout,
Paul Wilson and Andrew Wood). Project title: Statistical analysis of agricultural soils climate
data to aid food security under environmental change. PhD studentship funded by the Leverhulme
Trust. Project selected for a poster presentation at the House of Commons during the STEM for
Britain 2018 event. Currently a postdoc at the University of Nottingham.

Postdoctoral supervision

• Touqeer Ahmad (May 2023-now). Machine learning and data mining of extreme values in massive
data. Funded by the Brittany Region and GENES.

• Boutheina Nemouchi (February 2021-January 2023, ENSAI & CREST). Project title: Tail risk
management and mitigation using innovative extreme value techniques. Funded by AXA.
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• Antoine Usseglio-Carleve (October 2018-September 2020, INRIA Grenoble Rhône-Alpes, joint
supervisor: Stéphane Girard; then October 2020-August 2021, ENSAI & CREST, joint super-
visor: Abdelaati Daouia). Project titles: Estimation of extreme risk measures with covariate
information and Tail risk estimation across time and space. Funded by EDF and the ANR.
Currently Assistant Professor at the University of Avignon.

Informal PhD supervision

• Yasser Abbas (PhD student at the Toulouse School of Economics, on a 3-year studentship from
January 2020, lead PhD supervisor: Abdelaati Daouia). Project title: A new perspective on
M-quantile regression: From L1 to Lp optimization.

• Hibiki Kaibuchi (PhD student at SOKENDAI, Tokyo on a 4-year studentship from July 2018 to
June 2022, lead PhD supervisor: Yoshinori Kawasaki). Project title: A bias-reduced GARCH-
EVT approach for financial risk estimation. Currently quantitative analyst at Mizuho
Financial Group and Research Fellow at the Japan Society for the Promotion of
Science.

Graduate internship/MSc level supervision

• 2022-2023: Clément Bequet & Piotr Sarapuk (Introduction to extreme value analysis), Thomas
Gerault & Nathan Raitière (Financial models for volatility) and Léo Monnier (as academic liaison
officer for an internship at Thales Group).

• 2021-2022: Pierre Barbe (On Maximum Likelihood Estimation in Extreme Value Theory) and
Joseph Hachem (Joint extreme value analysis of high-dimensional data).

• 2020-2021: Brandon Saintilan (Statistical analysis of data linked to the Covid-19 pandemic).

• 2019-2020: Yves Amevoin (On the behaviour and estimation of extreme M-quantiles), Brice Camel
Tifa Netague (Volatility estimation for financial time series) and Aurélie Manaa Gonta (Statistical
estimation of the intensity of financial crises).

• 2016-2019: Supervision of 24 MSc student dissertations at the University of Nottingham.

Summer undergraduate internship supervision

• 2018-2019: Qianlu Zhou (Extreme quantile estimation with dependent censoring), on a 8-week
LMS-funded internship.

• 2017-2018: Jay Chawda (Estimating extreme conditional quantiles with big data), on an 8-week
LMS-funded internship, and Oliver Church (An empirical analysis of the effect of case law on
the creation of designs), on a 10-week internship funded with an internal grant.

• 2016-2017: Daniel Brown (Assessing and handling stochastic variability in the extremes of a data
set), on a 10-week EPSRC-funded internship.

Funding/Grants (exceeding e10,000)

July 2023: ANR grant (co-PI) (e460,000)

June 2022: TSE-HEC ACPR Chair (co-I) (e450,000)

June 2022: EUR MINT PhD funding (PI) (e110,000)

June 2022: DGA-AID PhD half-stipend (PI) (e60,000, declined by Joseph Hachem)

May 2022: Brittany region PhD half-stipend (PI) (e52,500, declined by Joseph Hachem)

February 2022: ANRT Industrial PhD funding (co-PI) (e122,000)

October 2021: Brittany region SAD grant (PI) (e76,000)
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September 2021: British Academy grant (co-I) (£8,762)

February 2021: ESRC Impact Acceleration Account grant (co-I) (£9,450)

July 2020: AXA Research Fund Flash call on Covid-19 (PI) (e100,000)

July 2019: ANR grant (co-I) (e159,000)

November 2018: Industrial PhD funding, BAST Inc. Ltd. (co-PI) (£100,000)

June 2017: RPA Development Fund internal grant (co-PI) (£23,912)

May 2017: EPSRC Industrial CASE funding (co-PI) (£109,852)

I have also been awarded numerous travel grants, bursaries for summer internships, and small seed
funding grants from a variety of sources such as the French Société Française de Statistique, the Elsevier
Mathematical Sciences Sponsorship Fund, European COST actions, the London Mathematical Society,
the UK EPSRC...

Awards/Honours
June 2012: Thesis prize, University of Strasbourg (e1,500)
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Academic and administrative service

As a Full Professor at the University of Angers (2022-present)

• Member (for the Department of Mathematics and the University of Angers) of the Knowledge
and Transfer Exchange committee of the Centre Henri Lebesgue.

• Member of the Teaching & Learning committee deciding on yearly teaching duties.

• Member (for the Department of Mathematics) of the Faculty of Science commission adjudicating
upon the admission of foreign students and transfers from other French universities.

• Member (for the Department of Mathematics) of the Faculty of Science hiring committee for
fixed-term lecturers.

• Participation in the University of Angers’ Open Days in February 2023.

As a Lecturer and later Associate Professor at ENSAI (2019-2022)

• I was an elected member of the Executive Board of GENES, which is the parent group of ENSAI
and ENSAE, as well as a member of ENSAI’s Teaching and Research board and in particular of
its disciplinary panel.

• I served as the coordinator of ENSAI’s MSc double degrees and a member of the Admissions
team for these degrees.

• I served as ENSAI’s Sustainable Development Officer and chair of the Sustainable Development
committee and was part of CREST’s Sustainable Development group. I was also ENSAI’s rep-
resentative in the local Sustainable Development (CRICDD) group, made of eleven institutions
across all campuses in the Rennes area, and I managed the mailing list of that group.

• I served as a member of the hiring committee for a position in Computer Science and Machine
Learning in 2022.

As an Assistant Professor at the University of Nottingham (2016-2019)

• I was the Course Director of the BSc in Statistics, as well as of the BSc in Data Science run in
partnership with the School of Computer Science.

• I was the organiser of the weekly research seminar of the Statistics and Probability group in the
School of Mathematical Sciences.

As an Assistant Professor at Aix-Marseille Université (2012-2016)

• I served (in June 2016) as a member of the hiring committee for a specialised teaching position
in Mathematics.

• I was an elected member of the faculty board within the Economics and Management department.

• I served (in 2014) as a member of the faculty committee which re-designed the mathematical
content of the BSc in Economics and Management and I then coordinated the first-year, first-
semester courses in Mathematics and Microeconomics.

Academic community service
I am the creator and current editor of the Extreme Value Analysis newsletter. This newsletter, launched
in June 2020 and which one can freely subscribe to by emailing directly e.v.analysis.news@gmail.com, is
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written for the worldwide academic extreme value community, and includes regular information about
conferences, workshops, events as well as offers for PhD and post-doctoral fellowships in the area of
probabilistic and statistical extreme value analysis. It currently has more than 350 subscribers.

Organised sessions at conferences/committee membership

• I am part of the original founders of the One World Extremes Seminar, a series of livestreamed
research talks on extreme value analysis taking place online approximately once per month from
late June 2020. Speakers have included Johan Segers, Gennady Samorodnitsky and Claudia
Klüppelberg.

• Member of the scientific program committee of the 16th International Conference of the ERCIM
WG on Computational and Methodological Statistics (December 2023, Berlin, Germany).

• Member of the scientific program committee of the 13th Conference on Extreme Value Analysis
(June 2023, Milan, Italy).

• Member of the local organising committee of the 2023 Probability Days (June 2023, Angers,
France).

• Member of the scientific program committee of the 14th International Conference of the ERCIM
WG on Computational and Methodological Statistics (December 2021, London, UK).

• Mmber of the local organising committee of the 43rd Research Students’ Conference in Probability
and Statistics (July 2020, held online due to the COVID-19 pandemic).

• Member of the scientific program committee of the 11th International Conference of the ERCIM
WG on Computational and Methodological Statistics (December 2018, Pisa, Italy).

• Organiser of the one-day workshop Recent advances in the statistical analysis of extreme envi-
ronmental and actuarial risk (July 2018, University of Nottingham).

I have organised or am organising invited sessions of talks at the following international conferences:

• 16th International Conference of the ERCIM WG on Computational and Methodological Statis-
tics, Berlin, Germany, December 2023.

• 6th International Conference on Econometrics and Statistics, online session, August 2023.

• 15th International Conference of the ERCIM WG on Computational and Methodological Statis-
tics, online session, December 2022.

• 5th International Conference on Econometrics and Statistics, online session, June 2022.

• 14th International Conference of the ERCIM WG on Computational and Methodological Statis-
tics, online session, December 2021.

• EVA 2021, online conference, June 2021.

• 13th International Conference of the ERCIM WG on Computational and Methodological Statis-
tics, online conference, December 2020.

• 12th International Conference of the ERCIM WG on Computational and Methodological Statis-
tics, London, UK, December 2019.

• 32nd European Meeting of Statisticians, Palermo, Italy, July 2019.

• 2nd Workshop on Multivariate Data and Software, Limassol, Cyprus, April 2019.

• 11th International Conference of the ERCIM WG on Computational and Methodological Statis-
tics, Pisa, Italy, December 2018. I was also a member of the Scientific Programme Committee
for this meeting.
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• 10th International Conference of the ERCIM WG on Computational and Methodological Statis-
tics, London, UK, December 2017.

• 9th International Conference of the ERCIM WG on Computational and Methodological Statistics,
Seville, Spain, December 2016.

I was a session moderator at the following international conferences:

• 54èmes Journées de Statistique, Brussels, Belgium, July 2023.

• 4th International Conference on Econometrics and Statistics, online conference, June 2021.

• 52èmes Journées de Statistique, online conference, June 2021.

PhD examining duties

• Reviewer of Sébastien Farkas’ PhD thesis, Applied mathematics for digital risk insurance (Sor-
bonne Université, PhD supervisors: Caroline Hillairet and Olivier Lopez), December 2023.

• Examiner for Tomasz Skalski’s PhD viva, Geometric and Combinatorial Aspects of Statistical
Models (Wrocław University and University of Angers, PhD supervisors: Maciej Wilczyński,
Piotr Graczyk and Patrick Tardivel), October 2023.

• Chair of Eunice Okome Obiang’s PhD viva committee, Contribution to the study of graphical
models and high-dimensional statistics applied to the modeling of Triple-Negative Breast Cancer
(University of Angers, PhD supervisors: Loïc Chaumont, Pascal Jézéquel and Frédéric Proïa),
October 2022.

• External examiner for Meryem Bousebata’s PhD viva, Statistical inference about extreme risk
measures: application to natural disaster insurance (INRIA Grenoble Rhône-Alpes, PhD super-
visors: Stéphane Girard and Geoffroy Enjolras), March 2022.

• External reviewer of Nicholas Beck’s PhD thesis, Quantifying extreme multivariate risks with
environmental applications (McGill University, PhD supervisors: Christian Genest and Mélina
Mailhot), December 2020.

• External reviewer of Timo Fuller’s PhD thesis, Contributions to the Multivariate Max-Domain
of Attraction (University of Würzburg, PhD supervisor: Michael Falk), February 2020.

Editorial duties
I serve as an Associate Editor for:

• Biometrika (January 2023-present)

• Computational Statistics and Data Analysis (June 2022-present)

• Econometrics and Statistics (June 2022-present)

Reviewing duties
I have reviewed grant proposals for:

• The French ANR (Agence Nationale de la Recherche),

• The Rennes-based EUR Digisport, which is a research consortium specialised in digital sport
science.
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I have reviewed papers for Advances in Water Resources, Annals of the Institute of Statistical Mathe-
matics, Annals of Statistics, AStA Advances in Statistical Analysis, Australian & New Zealand Journal
of Statistics, Bernoulli, Biometrika, Communications in Statistics: Simulation and Computation, Com-
munications in Statistics: Theory and Methods, Computational Statistics, Computational Statistics and
Data Analysis, Econometrics and Statistics, Economic Modelling, Electronic Journal of Statistics, En-
vironmetrics, European Journal of Operational Research, Extremes, Insurance: Mathematics and Eco-
nomics, Journal of Business & Economic Statistics, Journal of the American Statistical Association,
Journal of Computational and Applied Mathematics, Journal of Econometrics, Journal of Hydrology,
Journal of the Korean Statistical Society, Journal of Multivariate Analysis, Journal of Nonparamet-
ric Statistics, Journal of the Royal Statistical Society: Series B, Journal of Statistical Planning and
Inference, Journal of Statistical Computation and Simulation, Journal of Statistical Theory and Prac-
tice, Mathematical Biosciences, Metrika, Probability in the Engineering and Informational Sciences,
Proceedings of the Royal Society of Edinburgh Section A, Quantitative Finance, REVSTAT: Statistical
Journal, Sankhya B, Scandinavian Actuarial Journal, Scandinavian Journal of Statistics, Soft Comput-
ing, South African Statistical Journal, Statistical Methods & Applications, Statistica Sinica, Statistics,
Statistics and Computing, Statistics & Probability Letters, Statistics & Risk Modeling, Technometrics,
TEST, The American Statistician and The Quarterly Review of Economics and Finance.

I have also reviewed books for Springer (2016, 2019).

I am currently a reviewer for the Mathematical Reviews of the AMS and zbMATH.

Membership of professional societies
I am a Fellow of the UK Higher Education Academy and a member of the Société Française de
Statistique (SFdS, for French Statistical Society). I am also an elected member and webmaster of the
BFA working group of the SFdS.
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